
NJBQ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B TIPSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

DEUTSCHE BANK SECURITIES INC USD/FED912828NM8 TSY INFL IX N/B 28 Oct 20111.25%   15 Jul 2020 31 Oct 2011

25,967,500.000 95,261.21110.374615Local
25,000,000.000

1.000000
110.374615 95,261.21 0.00Base

0.00
0.00
0.00 28,661,528.12

28,661,528.12

95,261.2125,967,500.000 Local
95,261.2125,000,000.000 Base

0.00
0.00

0.00
0.00

28,661,528.12
28,661,528.12

US DOLLAR Total

FIXED INCOME  Total
25,967,500.000
25,000,000.000 Base 95,261.21 0.00 0.00 28,661,528.12

28,661,528.120.000.0095,261.21

25,967,500.000

25,000,000.000

SALES Total

Base
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NJBX
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B BANK LOAN FUNDSPurchase and Sales by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - USD

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 2



NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

ASSET TRANSFER AT MARKET USD/FED31280QLY2 FED HM LN PC POOL E69343 24 Oct 20116%   01 Mar 2013 28 Oct 2011

21,400.100 96.30101.937514Local
5,066,971.000

1.000000
101.937514 96.30 0.00Base

0.00
0.00
0.00 21,814.73

21,814.73

ASSET TRANSFER AT MARKET USD/FED31294JZK7 FED HM LN PC POOL E00746 24 Oct 20117%   01 Sep 2014 28 Oct 2011

38,469.350 201.96104.082990Local
5,000,000.000

1.000000
104.082990 201.96 0.00Base

0.00
0.00
0.00 40,040.05

40,040.05

RBC CAPITAL MARKETS USD/DTC448814EJ8 HYDRO QUEBEC 26 Oct 20118.05%   07 Jul 2024 31 Oct 2011

4,000,000.000 101,966.67146.403000Local1.000000
146.403000 101,966.67 0.00Base

0.00
0.00
0.00 5,856,120.00

5,856,120.00

JPMORGAN SECURITIES INC USD/DTC4581X0BT4 INTER AMERICAN DEVEL BK 20 Oct 20113.875%   28 Oct 2041 27 Oct 2011

50,000,000.000 0.0099.753000Local1.000000
99.753000 0.00 0.00Base

0.00
0.00
0.00 49,876,500.00

49,876,500.00

JPMORGAN SECURITIES INC USD/DTC459200HA2 IBM CORP 27 Oct 20112.9%   01 Nov 2021 OPEN

15,000,000.000 0.0099.065000Local1.000000
99.065000 0.00 0.00Base

0.00
0.00
0.00 14,859,750.00

14,859,750.00

BARCLAYS CAPITAL INC. USD/DTC62889KAC5 NCUA GUARANTEED NOTES 21 Oct 20112.35%   12 Jun 2017 26 Oct 2011

50,000,000.000 424,305.56102.990000Local1.000000
102.990000 424,305.56 0.00Base

0.00
0.00
0.00 51,495,000.00

51,495,000.00

SUSQUEHANNA FINANCIAL GROUP USD/DTC669827DJ3 NOVA SCOTIA PROVINCE 18 Oct 20119.25%   01 Mar 2020 21 Oct 2011

2,000,000.000 25,694.44146.626000Local1.000000
146.626000 25,694.44 0.00Base

0.00
0.00
0.00 2,932,520.00

2,932,520.00

SUSQUEHANNA FINANCIAL GROUP USD/DTC669827DL8 NOVA SCOTIA PROVINCE 04 Oct 20119.125%   01 May 2021 07 Oct 2011

2,000,000.000 79,083.33152.986000Local1.000000
152.986000 79,083.33 0.00Base

0.00
0.00
0.00 3,059,720.00

3,059,720.00

Books Closed Prepared by State StreetPage 3



NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA SECURITIES LLC USD/DTC832696AB4 SMUCKER (J.M.) CO 13 Oct 20113.5%   15 Oct 2021 18 Oct 2011

15,000,000.000 0.0099.808000Local1.000000
99.808000 0.00 0.00Base

0.00
0.00
0.00 14,971,200.00

14,971,200.00

BANK OF AMERICA SECURITIES LLC USD/DTC835495AJ1 SONOCO PRODUCTS CO 20 Oct 20115.75%   01 Nov 2040

10,000,000.000 281,111.11101.649000Local1.000000
101.649000 281,111.11 0.00Base

0.00
0.00
0.00 10,164,900.00

10,164,900.00

BANK OF AMERICA SECURITIES LLC USD/DTC20 Oct 2011 CANCEL

-10,000,000.000 -281,111.11101.649000Local1.000000
101.649000 -281,111.11 0.00Base

0.00
0.00
0.00 -10,164,900.00

-10,164,900.00

BANK OF AMERICA SECURITIES LLC USD/DTC20 Oct 2011

10,000,000.000 0.00101.679006Local1.000000
101.679006 0.00 0.00Base

0.00
0.00
0.00 10,167,900.60

10,167,900.60

BANK OF AMERICA SECURITIES LLC USD/DTC20 Oct 2011 CANCEL

-10,000,000.000 0.00101.679006Local1.000000
101.679006 0.00 0.00Base

0.00
0.00
0.00 -10,167,900.60

-10,167,900.60

BANK OF AMERICA SECURITIES LLC USD/DTC20 Oct 2011 OPEN

10,000,000.000 0.00101.649000Local1.000000
101.649000 0.00 0.00Base

0.00
0.00
0.00 10,164,900.00

10,164,900.00
835495AJ1 Total

0.00 0.000.00 10,164,900.0010,000,000.000 Local

0.00 0.00 0.00 10,164,900.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC835495AK8 SONOCO PRODUCTS CO 20 Oct 20114.375%   01 Nov 2021 27 Oct 2011

7,000,000.000 0.0099.543000Local1.000000
99.543000 0.00 0.00Base

0.00
0.00
0.00 6,968,010.00

6,968,010.00

EXCHANGE OFFER (NON CASH) USD/DTC907818DK1 UNION PACIFIC CORP 28 Oct 2011 34.163%   15 Jul 2022 31 Oct 2011

8,750,000.000 126,480.03100.000000Local1.000000
100.000000 126,480.03 0.00Base

0.00
0.00
0.00 8,750,000.00

8,750,000.00
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NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

757,828.29163,809,869.450 Local
757,828.2910,066,971.000 Base

0.00
0.00

0.00
0.00

168,995,574.78
168,995,574.78

US DOLLAR Total

FIXED INCOME  Total
163,809,869.450

10,066,971.000 Base 757,828.29 0.00 0.00 168,995,574.78

168,995,574.780.000.00757,828.29

163,809,869.450

10,066,971.000

PURCHASE Total

Base
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NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC002819AC4 ABBOTT LABORATORIES 07 Oct 20116.15%   30 Nov 2037 13 Oct 2011

10,000,000.000 227,208.33127.969000Local1.000000
127.969000 227,208.33 0.00Base

0.00
0.00
0.00 12,796,900.00

12,796,900.00

BARCLAYS CAPITAL INC. USD/DTC13 Oct 2011 14 Oct 2011

10,000,000.000 228,916.67128.562000Local1.000000
128.562000 228,916.67 0.00Base

0.00
0.00
0.00 12,856,200.00

12,856,200.00
002819AC4 Total

0.00 0.00456,125.00 25,653,100.0020,000,000.000 Local

456,125.00 0.00 0.00 25,653,100.00Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC002824AT7 ABBOTT LABS 11 Oct 20115.875%   15 May 2016 14 Oct 2011

10,000,000.000 243,159.72117.276000Local1.000000
117.276000 243,159.72 0.00Base

0.00
0.00
0.00 11,727,600.00

11,727,600.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC02666QJ79 AMERICAN HONDA FIN CORP MTN 18 Oct 20113.8%   20 Sep 2021 21 Oct 2011

10,000,000.000 32,722.22102.114000Local1.000000
102.114000 32,722.22 0.00Base

0.00
0.00
0.00 10,211,400.00

10,211,400.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC031162BD1 AMGEN INC 12 Oct 20113.45%   01 Oct 2020 14 Oct 2011

10,000,000.000 12,458.33101.668000Local1.000000
101.668000 12,458.33 0.00Base

0.00
0.00
0.00 10,166,800.00

10,166,800.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC17 Oct 2011 20 Oct 2011

10,000,000.000 18,208.33102.071000Local1.000000
102.071000 18,208.33 0.00Base

0.00
0.00
0.00 10,207,100.00

10,207,100.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20 Oct 2011 25 Oct 2011

10,000,000.000 23,000.00102.664000Local1.000000
102.664000 23,000.00 0.00Base

0.00
0.00
0.00 10,266,400.00

10,266,400.00
031162BD1 Total
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NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00 0.0053,666.66 30,640,300.0030,000,000.000 Local

53,666.66 0.00 0.00 30,640,300.00Base

MF GLOBALSECURITIES INC USD/DTC031162BG4 AMGEN INC 06 Oct 20114.1%   15 Jun 2021 12 Oct 2011

5,000,000.000 58,083.33107.273000Local1.000000
107.273000 58,083.33 0.00Base

0.00
0.00
0.00 5,363,650.00

5,363,650.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12 Oct 2011 14 Oct 2011

10,000,000.000 118,444.44105.983000Local1.000000
105.983000 118,444.44 0.00Base

0.00
0.00
0.00 10,598,300.00

10,598,300.00
031162BG4 Total

0.00 0.00176,527.77 15,961,950.0015,000,000.000 Local

176,527.77 0.00 0.00 15,961,950.00Base

SG AMERICAS SECURITIES LLC USD/DTC037411AX3 APACHE CORP 13 Oct 20113.625%   01 Feb 2021 14 Oct 2011

5,000,000.000 36,753.47104.701000Local1.000000
104.701000 36,753.47 0.00Base

0.00
0.00
0.00 5,235,050.00

5,235,050.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC041431GG6 ARLINGTON CNTY VA 04 Oct 20115.301%   15 Aug 2030

5,000,000.000 37,548.75110.599000Local
5,000,000.000

1.000000
110.599000 37,548.75 0.00Base

0.00
0.00
0.00 5,529,950.00

5,529,950.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC04 Oct 2011 CANCEL

-5,000,000.000 -37,548.75110.599000Local
-5,000,000.000

1.000000
110.599000 -37,548.75 0.00Base

0.00
0.00
0.00 -5,529,950.00

-5,529,950.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC04 Oct 2011 06 Oct 2011

5,000,000.000 37,548.75112.999000Local
5,000,000.000

1.000000
112.999000 37,548.75 0.00Base

0.00
0.00
0.00 5,649,950.00

5,649,950.00
041431GG6 Total

0.00 0.0037,548.75 5,649,950.005,000,000.000 Local

37,548.75 0.00 0.00 5,649,950.005,000,000.000 Base

JEFFRIES GROUP USD/DTC046353AD0 ASTRAZENECA PLC 04 Oct 20116.45%   15 Sep 2037 07 Oct 2011

Books Closed Prepared by State StreetPage 7



NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

5,000,000.000 19,708.33136.341000Local1.000000
136.341000 19,708.33 0.00Base

0.00
0.00
0.00 6,817,050.00

6,817,050.00

JEFFRIES GROUP USD/DTC03 Oct 2011 07 Oct 2011

5,000,000.000 19,708.33135.576000Local1.000000
135.576000 19,708.33 0.00Base

0.00
0.00
0.00 6,778,800.00

6,778,800.00

JEFFRIES GROUP USD/DTC19 Oct 2011 24 Oct 2011

10,000,000.000 69,875.00133.644000Local1.000000
133.644000 69,875.00 0.00Base

0.00
0.00
0.00 13,364,400.00

13,364,400.00
046353AD0 Total

0.00 0.00109,291.66 26,960,250.0020,000,000.000 Local

109,291.66 0.00 0.00 26,960,250.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC057224BA4 BAKER HUGHES INC 13 Oct 20113.2%   15 Aug 2021 14 Oct 2011

5,000,000.000 25,333.33100.984000Local1.000000
100.984000 25,333.33 0.00Base

0.00
0.00
0.00 5,049,200.00

5,049,200.00

BARCLAYS CAPITAL INC. USD/DTC20 Oct 2011 25 Oct 2011

10,000,000.000 60,444.44101.532000Local1.000000
101.532000 60,444.44 0.00Base

0.00
0.00
0.00 10,153,200.00

10,153,200.00

JEFFRIES GROUP USD/DTC26 Oct 2011 31 Oct 2011

5,000,000.000 32,888.89102.710000Local1.000000
102.710000 32,888.89 0.00Base

0.00
0.00
0.00 5,135,500.00

5,135,500.00
057224BA4 Total

0.00 0.00118,666.66 20,337,900.0020,000,000.000 Local

118,666.66 0.00 0.00 20,337,900.00Base

CANTOR FITZGERALD & CO USD/DTC071813AY5 BAXTER INTL INC 13 Oct 20115.375%   01 Jun 2018 14 Oct 2011

10,000,000.000 198,576.39116.831000Local1.000000
116.831000 198,576.39 0.00Base

0.00
0.00
0.00 11,683,100.00

11,683,100.00

CANTOR FITZGERALD & CO USD/DTC17 Oct 2011 20 Oct 2011

5,000,000.000 103,767.36117.131000Local1.000000 0.00 0.00 5,856,550.00

Books Closed Prepared by State StreetPage 8



NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

117.131000 103,767.36 0.00Base 0.00 5,856,550.00
071813AY5 Total

0.00 0.00302,343.75 17,539,650.0015,000,000.000 Local

302,343.75 0.00 0.00 17,539,650.00Base

CANTOR FITZGERALD & CO USD/DTC075887AW9 BECTON DICKINSON 05 Oct 20113.25%   12 Nov 2020 11 Oct 2011

5,000,000.000 67,256.94103.116000Local1.000000
103.116000 67,256.94 0.00Base

0.00
0.00
0.00 5,155,800.00

5,155,800.00

CANTOR FITZGERALD & CO USD/DTC13 Oct 2011 14 Oct 2011

12,500,000.000 171,527.78101.701000Local1.000000
101.701000 171,527.78 0.00Base

0.00
0.00
0.00 12,712,625.00

12,712,625.00

BBVA/SECURITIES NY USD/DTC12 Oct 2011 14 Oct 2011

10,000,000.000 137,222.22101.201000Local1.000000
101.201000 137,222.22 0.00Base

0.00
0.00
0.00 10,120,100.00

10,120,100.00

CANTOR FITZGERALD & CO USD/DTC03 Oct 2011 05 Oct 2011

7,500,000.000 96,822.92103.984000Local1.000000
103.984000 96,822.92 0.00Base

0.00
0.00
0.00 7,798,800.00

7,798,800.00
075887AW9 Total

0.00 0.00472,829.86 35,787,325.0035,000,000.000 Local

472,829.86 0.00 0.00 35,787,325.00Base

FTN FINANCIAL USD/DTC097014AM6 BOEING CAPITAL CORP 06 Oct 20112.9%   15 Aug 2018 12 Oct 2011

7,000,000.000 40,036.11103.239000Local1.000000
103.239000 40,036.11 0.00Base

0.00
0.00
0.00 7,226,730.00

7,226,730.00

BARCLAYS CAPITAL INC. USD/DTC12189LAC5 BURLINGTN NORTH SANTA FE 07 Oct 20115.05%   01 Mar 2041 13 Oct 2011

10,000,000.000 58,916.67104.152000Local1.000000
104.152000 58,916.67 0.00Base

0.00
0.00
0.00 10,415,200.00

10,415,200.00

CANTOR FITZGERALD & CO USD/DTC12189TAZ7 BURLINGTON NORTHN SANTA FE COR 12 Oct 20116.15%   01 May 2037 14 Oct 2011

30,000,000.000 835,375.00119.004000Local1.000000 0.00 0.00 35,701,200.00
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NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

119.004000 835,375.00 0.00Base 0.00 35,701,200.00

CANTOR FITZGERALD & CO USD/DTC13 Oct 2011 14 Oct 2011

10,000,000.000 278,458.33120.891000Local1.000000
120.891000 278,458.33 0.00Base

0.00
0.00
0.00 12,089,100.00

12,089,100.00
12189TAZ7 Total

0.00 0.001,113,833.33 47,790,300.0040,000,000.000 Local

1,113,833.33 0.00 0.00 47,790,300.00Base

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC124857AE3 CBS CORP 19 Oct 20114.3%   15 Feb 2021 24 Oct 2011

5,000,000.000 41,208.33101.076000Local1.000000
101.076000 41,208.33 0.00Base

0.00
0.00
0.00 5,053,800.00

5,053,800.00

CANTOR FITZGERALD & CO USD/DTC126408GK3 CSX CORP 13 Oct 20116.15%   01 May 2037 14 Oct 2011

7,525,000.000 209,539.90119.285000Local1.000000
119.285000 209,539.90 0.00Base

0.00
0.00
0.00 8,976,196.25

8,976,196.25

CALLED BONDS USD/DTC134011AG0 CAMP PENDELTON/QUANTICO 03 Oct 20115.354%   01 Oct 2048 03 Oct 2011

90,000.000 0.00100.000000Local
90,000.000

1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,000.00

90,000.00

BARCLAYS CAPITAL INC. USD/DTC134429AT6 CAMPBELL SOUP CO 07 Oct 20114.5%   15 Feb 2019 13 Oct 2011

15,000,000.000 108,750.00109.708000Local1.000000
109.708000 108,750.00 0.00Base

0.00
0.00
0.00 16,456,200.00

16,456,200.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC14912L4X6 CATERPILLAR FINANCIAL SE 17 Oct 20112.05%   01 Aug 2016 20 Oct 2011

10,000,000.000 46,125.00101.043000Local1.000000
101.043000 46,125.00 0.00Base

0.00
0.00
0.00 10,104,300.00

10,104,300.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC17252MAK6 CINTAS CORPORATION NO. 2 21 Oct 20114.3%   01 Jun 2021 26 Oct 2011

10,000,000.000 182,750.00106.286000Local1.000000
106.286000 182,750.00 0.00Base

0.00
0.00
0.00 10,628,600.00

10,628,600.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC17275RAD4 CISCO SYS INC 04 Oct 20115.9%   15 Feb 2039 07 Oct 2011
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NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

15,000,000.000 127,833.33122.748000Local1.000000
122.748000 127,833.33 0.00Base

0.00
0.00
0.00 18,412,200.00

18,412,200.00

DEUTSCHE BANK SECURITIES INC USD/DTC202795HH6 COMMONWEALTH EDISON CO 13 Oct 2011 34.7%   15 Apr 2015 17 Oct 2011

5,000,000.000 116,847.22109.328000Local1.000000
109.328000 116,847.22 0.00Base

0.00
0.00
0.00 5,466,400.00

5,466,400.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC209111EH2 CONSOLIDATED EDISON CO NY INC 12 Oct 20115.3%   01 Mar 2035 14 Oct 2011

15,000,000.000 94,958.33110.583000Local1.000000
110.583000 94,958.33 0.00Base

0.00
0.00
0.00 16,587,450.00

16,587,450.00

JEFFRIES GROUP USD/DTC209111EL3 CONSOLIDATED EDISON CO NY INC 12 Oct 20115.85%   15 Mar 2036 14 Oct 2011

12,000,000.000 56,550.00118.729000Local1.000000
118.729000 56,550.00 0.00Base

0.00
0.00
0.00 14,247,480.00

14,247,480.00

BARCLAYS CAPITAL INC. USD/DTC233331AM9 DTE ENERGY COMPANY 07 Oct 20116.35%   01 Jun 2016 13 Oct 2011

25,000,000.000 582,083.33115.486000Local1.000000
115.486000 582,083.33 0.00Base

0.00
0.00
0.00 28,871,500.00

28,871,500.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC25243YAP4 DIAGEO CAP PLC 19 Oct 20114.828%   15 Jul 2020 24 Oct 2011

10,000,000.000 132,770.00111.097000Local1.000000
111.097000 132,770.00 0.00Base

0.00
0.00
0.00 11,109,700.00

11,109,700.00

DEUTSCHE BANK SECURITIES INC USD/DTC25746UBL2 DOMINION RESOURCES INC 19 Oct 20114.45%   15 Mar 2021 24 Oct 2011

15,000,000.000 72,312.50110.778000Local1.000000
110.778000 72,312.50 0.00Base

0.00
0.00
0.00 16,616,700.00

16,616,700.00

BBVA/SECURITIES NY USD/DTC25746UBM0 DOMINION RESOURCES INC 04 Oct 20114.9%   01 Aug 2041 07 Oct 2011

7,000,000.000 59,072.22105.828000Local1.000000
105.828000 59,072.22 0.00Base

0.00
0.00
0.00 7,407,960.00

7,407,960.00

CANTOR FITZGERALD & CO USD/DTC26138EAM1 DR PEPPER SNAPPLE GROUP 07 Oct 20112.9%   15 Jan 2016 13 Oct 2011

7,000,000.000 49,622.22103.235000Local1.000000
103.235000 49,622.22 0.00Base

0.00
0.00
0.00 7,226,450.00

7,226,450.00
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J.P. MORGAN CLEARING CORP. USD/DTC263534CB3 EI DU PONT DE NEMOUR + C 27 Oct 20113.625%   15 Jan 2021 OPEN

10,000,000.000 106,736.11105.222000Local1.000000
105.222000 106,736.11 0.00Base

0.00
0.00
0.00 10,522,200.00

10,522,200.00

RBS SECURITIES INC. USD/DTC26442CAK0 DUKE ENERGY CAROLINAS 11 Oct 20113.9%   15 Jun 2021 14 Oct 2011

10,000,000.000 157,083.33106.726000Local1.000000
106.726000 157,083.33 0.00Base

0.00
0.00
0.00 10,672,600.00

10,672,600.00

CIBC BANKAND TRUST COMPANY USD/DTC292505AG9 ENCANA CORP 26 Oct 20116.5%   01 Feb 2038 31 Oct 2011

5,000,000.000 81,250.00119.794000Local1.000000
119.794000 81,250.00 0.00Base

0.00
0.00
0.00 5,989,700.00

5,989,700.00

JPMORGAN SECURITIES INC USD/DTC29250RAT3 ENBRIDGE ENERGY PARTNERS 13 Oct 20115.5%   15 Sep 2040 14 Oct 2011

10,000,000.000 44,305.56101.688000Local1.000000
101.688000 44,305.56 0.00Base

0.00
0.00
0.00 10,168,800.00

10,168,800.00

BARCLAYS CAPITAL INC. USD/DTC19 Oct 2011 24 Oct 2011

5,000,000.000 29,791.67104.040000Local1.000000
104.040000 29,791.67 0.00Base

0.00
0.00
0.00 5,202,000.00

5,202,000.00
29250RAT3 Total

0.00 0.0074,097.23 15,370,800.0015,000,000.000 Local

74,097.23 0.00 0.00 15,370,800.00Base

BARCLAYS CAPITAL INC. USD/DTC30162AAA6 EXELIS INC 28 Oct 20115.55%   01 Oct 2021 OPEN

7,000,000.000 45,325.00101.661000Local1.000000
101.661000 45,325.00 0.00Base

0.00
0.00
0.00 7,116,270.00

7,116,270.00

BARCLAYS CAPITAL INC. USD/DTC28 Oct 2011 OPEN

5,000,000.000 32,375.00101.861000Local1.000000
101.861000 32,375.00 0.00Base

0.00
0.00
0.00 5,093,050.00

5,093,050.00
30162AAA6 Total

0.00 0.0077,700.00 12,209,320.0012,000,000.000 Local

77,700.00 0.00 0.00 12,209,320.00Base
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC369550AR9 GENERAL DYNAMICS CORP 12 Oct 20113.875%   15 Jul 2021 14 Oct 2011

15,000,000.000 148,541.67106.922000Local1.000000
106.922000 148,541.67 0.00Base

0.00
0.00
0.00 16,038,300.00

16,038,300.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Oct 2011 24 Oct 2011

10,000,000.000 109,791.67107.811000Local1.000000
107.811000 109,791.67 0.00Base

0.00
0.00
0.00 10,781,100.00

10,781,100.00
369550AR9 Total

0.00 0.00258,333.34 26,819,400.0025,000,000.000 Local

258,333.34 0.00 0.00 26,819,400.00Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC377372AE7 GLAXOSMITHKLINE CAP INC 11 Oct 20116.375%   15 May 2038 14 Oct 2011

10,000,000.000 263,854.17131.892000Local1.000000
131.892000 263,854.17 0.00Base

0.00
0.00
0.00 13,189,200.00

13,189,200.00

CANTOR FITZGERALD & CO USD/DTC11 Oct 2011 14 Oct 2011

15,000,000.000 395,781.25131.796000Local1.000000
131.796000 395,781.25 0.00Base

0.00
0.00
0.00 19,769,400.00

19,769,400.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12 Oct 2011 14 Oct 2011

5,000,000.000 131,927.08131.186000Local1.000000
131.186000 131,927.08 0.00Base

0.00
0.00
0.00 6,559,300.00

6,559,300.00
377372AE7 Total

0.00 0.00791,562.50 39,517,900.0030,000,000.000 Local

791,562.50 0.00 0.00 39,517,900.00Base

UBS SECURITIES LLC USD/DTC38259PAB8 GOOGLE INC 06 Oct 20113.625%   19 May 2021 12 Oct 2011

10,000,000.000 143,993.06106.616000Local1.000000
106.616000 143,993.06 0.00Base

0.00
0.00
0.00 10,661,600.00

10,661,600.00

BARCLAYS CAPITAL INC. USD/DTC21 Oct 2011 26 Oct 2011

5,000,000.000 79,045.14107.122000Local1.000000
107.122000 79,045.14 0.00Base

0.00
0.00
0.00 5,356,100.00

5,356,100.00
38259PAB8 Total
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0.00 0.00223,038.20 16,017,700.0015,000,000.000 Local

223,038.20 0.00 0.00 16,017,700.00Base

JPMORGAN SECURITIES INC USD/DTC428236BQ5 HEWLETT PACKARD CO 11 Oct 20114.375%   15 Sep 2021 14 Oct 2011

10,000,000.000 30,381.94101.698000Local1.000000
101.698000 30,381.94 0.00Base

0.00
0.00
0.00 10,169,800.00

10,169,800.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC17 Oct 2011 20 Oct 2011

5,000,000.000 18,836.81103.494000Local1.000000
103.494000 18,836.81 0.00Base

0.00
0.00
0.00 5,174,700.00

5,174,700.00

UBS SECURITIES LLC USD/DTC18 Oct 2011 21 Oct 2011

5,000,000.000 19,444.44104.001000Local1.000000
104.001000 19,444.44 0.00Base

0.00
0.00
0.00 5,200,050.00

5,200,050.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC18 Oct 2011 21 Oct 2011

5,000,000.000 19,444.44103.993000Local1.000000
103.993000 19,444.44 0.00Base

0.00
0.00
0.00 5,199,650.00

5,199,650.00

BARCLAYS CAPITAL INC. USD/DTC19 Oct 2011 24 Oct 2011

5,000,000.000 21,267.36104.207000Local1.000000
104.207000 21,267.36 0.00Base

0.00
0.00
0.00 5,210,350.00

5,210,350.00
428236BQ5 Total

0.00 0.00109,374.99 30,954,550.0030,000,000.000 Local

109,374.99 0.00 0.00 30,954,550.00Base

BARCLAYS CAPITAL INC. USD/DTC438516AT3 HONEYWELL INTL INC 06 Oct 20115.7%   15 Mar 2037 12 Oct 2011

10,000,000.000 42,750.00122.153000Local1.000000
122.153000 42,750.00 0.00Base

0.00
0.00
0.00 12,215,300.00

12,215,300.00

NATIONAL BANK OF CANADA USD/DTC448814JB0 HYDRO QUEBEC 03 Oct 20112%   30 Jun 2016 06 Oct 2011

7,000,000.000 37,333.33102.331000Local1.000000
102.331000 37,333.33 0.00Base

0.00
0.00
0.00 7,163,170.00

7,163,170.00

CIBC BANKAND TRUST COMPANY USD/DTC19 Oct 2011 24 Oct 2011
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13,000,000.000 82,333.33101.616000Local1.000000
101.616000 82,333.33 0.00Base

0.00
0.00
0.00 13,210,080.00

13,210,080.00
448814JB0 Total

0.00 0.00119,666.66 20,373,250.0020,000,000.000 Local

119,666.66 0.00 0.00 20,373,250.00Base

BARCLAYS CAPITAL INC. USD/DTC458140AJ9 INTEL CORP 07 Oct 20113.3%   01 Oct 2021 13 Oct 2011

5,000,000.000 11,000.00102.219000Local1.000000
102.219000 11,000.00 0.00Base

0.00
0.00
0.00 5,110,950.00

5,110,950.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC13 Oct 2011 14 Oct 2011

5,000,000.000 11,458.33103.044000Local1.000000
103.044000 11,458.33 0.00Base

0.00
0.00
0.00 5,152,200.00

5,152,200.00

SG AMERICAS SECURITIES LLC USD/DTC13 Oct 2011 14 Oct 2011

5,000,000.000 11,458.33102.687000Local1.000000
102.687000 11,458.33 0.00Base

0.00
0.00
0.00 5,134,350.00

5,134,350.00

BARCLAYS CAPITAL INC. USD/DTC19 Oct 2011 24 Oct 2011

5,000,000.000 16,041.67102.732000Local1.000000
102.732000 16,041.67 0.00Base

0.00
0.00
0.00 5,136,600.00

5,136,600.00

BARCLAYS CAPITAL INC. USD/DTC04 Oct 2011 07 Oct 2011

10,000,000.000 16,500.00103.673000Local1.000000
103.673000 16,500.00 0.00Base

0.00
0.00
0.00 10,367,300.00

10,367,300.00
458140AJ9 Total

0.00 0.0066,458.33 30,901,400.0030,000,000.000 Local

66,458.33 0.00 0.00 30,901,400.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC458140AK6 INTEL CORP 21 Oct 20114.8%   01 Oct 2041 26 Oct 2011

5,000,000.000 24,666.67108.049000Local1.000000
108.049000 24,666.67 0.00Base

0.00
0.00
0.00 5,402,450.00

5,402,450.00

JPMORGAN SECURITIES INC USD/DTC459200GX3 IBM CORP 12 Oct 20111.95%   22 Jul 2016 14 Oct 2011

5,000,000.000 22,208.33101.071000Local1.000000 0.00 0.00 5,053,550.00
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101.071000 22,208.33 0.00Base 0.00 5,053,550.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC11 Oct 2011 14 Oct 2011

5,000,000.000 22,208.33101.126000Local1.000000
101.126000 22,208.33 0.00Base

0.00
0.00
0.00 5,056,300.00

5,056,300.00

DEUTSCHE BANK SECURITIES INC USD/DTC12 Oct 2011 14 Oct 2011

5,000,000.000 22,208.33101.246000Local1.000000
101.246000 22,208.33 0.00Base

0.00
0.00
0.00 5,062,300.00

5,062,300.00
459200GX3 Total

0.00 0.0066,624.99 15,172,150.0015,000,000.000 Local

66,624.99 0.00 0.00 15,172,150.00Base

BARCLAYS CAPITAL INC. USD/DTC478160AV6 JOHNSON + JOHNSON 11 Oct 20114.5%   01 Sep 2040 14 Oct 2011

10,000,000.000 53,750.00108.785000Local1.000000
108.785000 53,750.00 0.00Base

0.00
0.00
0.00 10,878,500.00

10,878,500.00

DEUTSCHE BANK SECURITIES INC USD/DTC478160AZ7 JOHNSON + JOHNSON 24 Oct 20113.55%   15 May 2021 27 Oct 2011

5,000,000.000 77,409.72109.004000Local1.000000
109.004000 77,409.72 0.00Base

0.00
0.00
0.00 5,450,200.00

5,450,200.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC50075NAW4 KRAFT FOODS INC 21 Oct 20116.875%   26 Jan 2039 26 Oct 2011

10,000,000.000 171,875.00131.036000Local1.000000
131.036000 171,875.00 0.00Base

0.00
0.00
0.00 13,103,600.00

13,103,600.00

STERNE AGEE & LEACH INC. USD/DTC20 Oct 2011 25 Oct 2011

7,000,000.000 118,975.69129.826000Local1.000000
129.826000 118,975.69 0.00Base

0.00
0.00
0.00 9,087,820.00

9,087,820.00
50075NAW4 Total

0.00 0.00290,850.69 22,191,420.0017,000,000.000 Local

290,850.69 0.00 0.00 22,191,420.00Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC50075NBA1 KRAFT FOOD INC 05 Oct 20115.375%   10 Feb 2020 11 Oct 2011

10,000,000.000 91,076.39112.680000Local1.000000 0.00 0.00 11,268,000.00
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112.680000 91,076.39 0.00Base 0.00 11,268,000.00

BARCLAYS CAPITAL INC. USD/DTC532457BC1 LILLY ELI + CO 06 Oct 20115.95%   15 Nov 2037 12 Oct 2011

15,000,000.000 364,437.50127.595000Local1.000000
127.595000 364,437.50 0.00Base

0.00
0.00
0.00 19,139,250.00

19,139,250.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC548661CT2 LOWES COMPANIES INC 03 Oct 20113.75%   15 Apr 2021 05 Oct 2011

10,000,000.000 177,083.33104.069000Local1.000000
104.069000 177,083.33 0.00Base

0.00
0.00
0.00 10,406,900.00

10,406,900.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC13 Oct 2011 14 Oct 2011

10,000,000.000 186,458.33102.474000Local1.000000
102.474000 186,458.33 0.00Base

0.00
0.00
0.00 10,247,400.00

10,247,400.00
548661CT2 Total

0.00 0.00363,541.66 20,654,300.0020,000,000.000 Local

363,541.66 0.00 0.00 20,654,300.00Base

WELLS FARGO SECURITIES LLC USD/DTC55907RAA6 MAGELLAN MIDSTREAM PARTN 20 Oct 20114.25%   01 Feb 2021 25 Oct 2011

7,000,000.000 69,416.67103.918000Local1.000000
103.918000 69,416.67 0.00Base

0.00
0.00
0.00 7,274,260.00

7,274,260.00

MORGAN KEEGAN & CO INC USD/DTC57582PUS7 MASSACHUSETTS ST 03 Oct 20114.76%   01 May 2027 06 Oct 2011

5,000,000.000 102,472.22112.179000Local1.000000
112.179000 102,472.22 0.00Base

0.00
0.00
0.00 5,608,950.00

5,608,950.00

JEFFRIES GROUP USD/DTC58013MEF7 MCDONALDS CORP 31 Oct 20116.3%   01 Mar 2038 OPEN

10,000,000.000 108,500.00135.080000Local1.000000
135.080000 108,500.00 0.00Base

0.00
0.00
0.00 13,508,000.00

13,508,000.00

CANTOR FITZGERALD & CO USD/DTC58933YAA3 MERCK + CO INC 06 Oct 20113.875%   15 Jan 2021 12 Oct 2011

5,000,000.000 46,822.92108.975000Local1.000000
108.975000 46,822.92 0.00Base

0.00
0.00
0.00 5,448,750.00

5,448,750.00

JEFFRIES GROUP USD/DTC24 Oct 2011 27 Oct 2011

5,000,000.000 54,895.83108.380000Local1.000000 0.00 0.00 5,419,000.00
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108.380000 54,895.83 0.00Base 0.00 5,419,000.00
58933YAA3 Total

0.00 0.00101,718.75 10,867,750.0010,000,000.000 Local

101,718.75 0.00 0.00 10,867,750.00Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC594918AL8 MICROSOFT CORP 03 Oct 20114%   08 Feb 2021 06 Oct 2011

6,000,000.000 38,666.67111.355000Local1.000000
111.355000 38,666.67 0.00Base

0.00
0.00
0.00 6,681,300.00

6,681,300.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC04 Oct 2011 07 Oct 2011

14,000,000.000 91,777.78112.312000Local1.000000
112.312000 91,777.78 0.00Base

0.00
0.00
0.00 15,723,680.00

15,723,680.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC13 Oct 2011 14 Oct 2011

10,000,000.000 73,333.33110.218000Local1.000000
110.218000 73,333.33 0.00Base

0.00
0.00
0.00 11,021,800.00

11,021,800.00
594918AL8 Total

0.00 0.00203,777.78 33,426,780.0030,000,000.000 Local

203,777.78 0.00 0.00 33,426,780.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC59562VAR8 MIDAMERICAN ENERGY HLDGS 12 Oct 20116.5%   15 Sep 2037 14 Oct 2011

15,000,000.000 78,541.67122.122000Local1.000000
122.122000 78,541.67 0.00Base

0.00
0.00
0.00 18,318,300.00

18,318,300.00

CANTOR FITZGERALD & CO USD/DTC61747YCT0 MORGAN STANLEY 04 Oct 20113.45%   02 Nov 2015 07 Oct 2011

5,000,000.000 74,270.8385.125000Local1.000000
85.125000 74,270.83 0.00Base

0.00
0.00
0.00 4,256,250.00

4,256,250.00

CANTOR FITZGERALD & CO USD/DTC04 Oct 2011 07 Oct 2011

5,000,000.000 74,270.8385.125000Local1.000000
85.125000 74,270.83 0.00Base

0.00
0.00
0.00 4,256,250.00

4,256,250.00

CANTOR FITZGERALD & CO USD/DTC04 Oct 2011 07 Oct 2011

5,000,000.000 74,270.8385.125000Local1.000000
85.125000 74,270.83 0.00Base

0.00
0.00
0.00 4,256,250.00

4,256,250.00
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61747YCT0 Total

0.00 0.00222,812.49 12,768,750.0015,000,000.000 Local

222,812.49 0.00 0.00 12,768,750.00Base

BARCLAYS CAPITAL INC. USD/DTC655844BE7 NORFOLK SOUTHN CORP 06 Oct 20114.837%   01 Oct 2041 12 Oct 2011

5,000,000.000 18,810.56106.124000Local1.000000
106.124000 18,810.56 0.00Base

0.00
0.00
0.00 5,306,200.00

5,306,200.00

CANTOR FITZGERALD & CO USD/DTC07 Oct 2011 13 Oct 2011

5,000,000.000 19,482.36103.495000Local1.000000
103.495000 19,482.36 0.00Base

0.00
0.00
0.00 5,174,750.00

5,174,750.00

BARCLAYS CAPITAL INC. USD/DTC11 Oct 2011 14 Oct 2011

5,313,000.000 21,415.82102.968000Local1.000000
102.968000 21,415.82 0.00Base

0.00
0.00
0.00 5,470,689.84

5,470,689.84

BARCLAYS CAPITAL INC. USD/DTC20 Oct 2011 25 Oct 2011

5,000,000.000 27,544.03104.929000Local1.000000
104.929000 27,544.03 0.00Base

0.00
0.00
0.00 5,246,450.00

5,246,450.00
655844BE7 Total

0.00 0.0087,252.77 21,198,089.8420,313,000.000 Local

87,252.77 0.00 0.00 21,198,089.84Base

KNIGHT LIBERTAS LLC USD/DTC665859AM6 NORTHERN TRUST CORP 27 Oct 20113.375%   23 Aug 2021 31 Oct 2011

5,000,000.000 32,343.75101.233000Local1.000000
101.233000 32,343.75 0.00Base

0.00
0.00
0.00 5,061,650.00

5,061,650.00

WELLS FARGO SECURITIES LLC USD/DTC674599BY0 OCCIDENTAL PETROLEUM COR 07 Oct 20114.1%   01 Feb 2021 13 Oct 2011

15,000,000.000 123,000.00107.732000Local1.000000
107.732000 123,000.00 0.00Base

0.00
0.00
0.00 16,159,800.00

16,159,800.00

WELLS FARGO SECURITIES LLC USD/DTC678858BM2 OKLAHOMA G+E CO 19 Oct 20115.25%   15 May 2041 24 Oct 2011

10,000,000.000 214,375.00114.221000Local1.000000
114.221000 214,375.00 0.00Base

0.00
0.00
0.00 11,422,100.00

11,422,100.00
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BARCLAYS CAPITAL INC. USD/DTC68389XAG0 ORACLE CORP 04 Oct 20115%   08 Jul 2019 07 Oct 2011

10,000,000.000 123,611.11116.497000Local1.000000
116.497000 123,611.11 0.00Base

0.00
0.00
0.00 11,649,700.00

11,649,700.00

WELLS FARGO SECURITIES LLC USD/DTC68607H5H5 OREGON ST DEPT OF ADMIN SVCS C 03 Oct 20116.18%   01 May 2035 06 Oct 2011

7,000,000.000 186,258.33106.198000Local
7,000,000.000

1.000000
106.198000 186,258.33 0.00Base

0.00
0.00
0.00 7,433,860.00

7,433,860.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC693506BD8 PPG INDUSTRIES INC 19 Oct 20113.6%   15 Nov 2020 24 Oct 2011

10,000,000.000 159,000.00102.252000Local1.000000
102.252000 159,000.00 0.00Base

0.00
0.00
0.00 10,225,200.00

10,225,200.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20 Oct 2011 25 Oct 2011

10,000,000.000 160,000.00102.055000Local1.000000
102.055000 160,000.00 0.00Base

0.00
0.00
0.00 10,205,500.00

10,205,500.00
693506BD8 Total

0.00 0.00319,000.00 20,430,700.0020,000,000.000 Local

319,000.00 0.00 0.00 20,430,700.00Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC694308GE1 PACIFIC GAS + ELECTRIC 05 Oct 20116.05%   01 Mar 2034 11 Oct 2011

6,000,000.000 40,333.33120.842000Local1.000000
120.842000 40,333.33 0.00Base

0.00
0.00
0.00 7,250,520.00

7,250,520.00

MF GLOBALSECURITIES INC USD/DTC05 Oct 2011 11 Oct 2011

10,000,000.000 67,222.22120.066000Local1.000000
120.066000 67,222.22 0.00Base

0.00
0.00
0.00 12,006,600.00

12,006,600.00

DEUTSCHE BANK SECURITIES INC USD/DTC07 Oct 2011 13 Oct 2011

10,000,000.000 70,583.33119.953000Local1.000000
119.953000 70,583.33 0.00Base

0.00
0.00
0.00 11,995,300.00

11,995,300.00
694308GE1 Total

0.00 0.00178,138.88 31,252,420.0026,000,000.000 Local

178,138.88 0.00 0.00 31,252,420.00Base
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BARCLAYS CAPITAL INC. USD/DTC694308GQ4 PACIFIC GAS + ELEC CO 12 Oct 20116.25%   01 Mar 2039 14 Oct 2011

10,000,000.000 74,652.78122.451000Local1.000000
122.451000 74,652.78 0.00Base

0.00
0.00
0.00 12,245,100.00

12,245,100.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC713448BW7 PEPSICO INC 25 Oct 20113%   25 Aug 2021 28 Oct 2011

10,000,000.000 49,166.67101.147000Local1.000000
101.147000 49,166.67 0.00Base

0.00
0.00
0.00 10,114,700.00

10,114,700.00

PRINCIPALPAYMENTS CORP BDS USD/DTC734511AA6 PORT IMPERIAL FERRY CORP 30 Oct 20117.46%   30 Apr 2049 31 Oct 2011

254.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 254.63

254.63

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC74005PAZ7 PRAXAIR INC 25 Oct 20113%   01 Sep 2021 28 Oct 2011

15,000,000.000 65,000.00100.892000Local1.000000
100.892000 65,000.00 0.00Base

0.00
0.00
0.00 15,133,800.00

15,133,800.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC742718DV8 PROCTER + GAMBLE CO 05 Oct 20111.45%   15 Aug 2016 11 Oct 2011

10,000,000.000 22,555.56100.097000Local1.000000
100.097000 22,555.56 0.00Base

0.00
0.00
0.00 10,009,700.00

10,009,700.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC05 Oct 2011 11 Oct 2011

5,000,000.000 11,277.78100.135000Local1.000000
100.135000 11,277.78 0.00Base

0.00
0.00
0.00 5,006,750.00

5,006,750.00
742718DV8 Total

0.00 0.0033,833.34 15,016,450.0015,000,000.000 Local

33,833.34 0.00 0.00 15,016,450.00Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC767201AQ9 RIO TINTO FIN USA LTD 12 Oct 20113.75%   20 Sep 2021 14 Oct 2011

5,000,000.000 13,020.8399.465000Local1.000000
99.465000 13,020.83 0.00Base

0.00
0.00
0.00 4,973,250.00

4,973,250.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC790849AF0 ST JUDE MEDICAL INC 18 Oct 20114.875%   15 Jul 2019 21 Oct 2011

13,000,000.000 169,000.00112.476000Local1.000000
112.476000 169,000.00 0.00Base

0.00
0.00
0.00 14,621,880.00

14,621,880.00
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STATE STREET BANK AND TRUST USD/DTC80105NAG0 SANOFI AVENTIS 24 Oct 20114%   29 Mar 2021 27 Oct 2011

5,000,000.000 15,555.56108.101000Local1.000000
108.101000 15,555.56 0.00Base

0.00
0.00
0.00 5,405,050.00

5,405,050.00

BARCLAYS CAPITAL INC. USD/DTC806605AG6 SCHERING PLOUGH CORP 05 Oct 20116.5%   01 Dec 2033 11 Oct 2011

25,000,000.000 586,805.56136.614000Local1.000000
136.614000 586,805.56 0.00Base

0.00
0.00
0.00 34,153,500.00

34,153,500.00

BARCLAYS CAPITAL INC. USD/DTC05 Oct 2011 11 Oct 2011

15,000,000.000 352,083.33136.668000Local1.000000
136.668000 352,083.33 0.00Base

0.00
0.00
0.00 20,500,200.00

20,500,200.00
806605AG6 Total

0.00 0.00938,888.89 54,653,700.0040,000,000.000 Local

938,888.89 0.00 0.00 54,653,700.00Base

CITIBANK,N.A. USD/DTC812293AB4 SEARIVER MARITIME FINL HLDGS 20 Oct 20110.01%   01 Sep 2012 21 Oct 2011

48,000,000.000 0.0098.180000Local1.000000
98.180000 0.00 0.00Base

0.00
0.00
0.00 47,126,400.00

47,126,400.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC826552AA9 SIGMA ALDRICH 25 Oct 20113.375%   01 Nov 2020 28 Oct 2011

10,000,000.000 165,937.50102.391000Local1.000000
102.391000 165,937.50 0.00Base

0.00
0.00
0.00 10,239,100.00

10,239,100.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC842400FQ1 SOUTHERN CA EDISON CO 12 Oct 20114.5%   01 Sep 2040 14 Oct 2011

10,000,000.000 53,750.00106.607000Local1.000000
106.607000 53,750.00 0.00Base

0.00
0.00
0.00 10,660,700.00

10,660,700.00

JEFFRIES GROUP USD/DTC17 Oct 2011 20 Oct 2011

3,000,000.000 18,375.00108.438000Local1.000000
108.438000 18,375.00 0.00Base

0.00
0.00
0.00 3,253,140.00

3,253,140.00

JEFFRIES GROUP USD/DTC19 Oct 2011 24 Oct 2011

2,000,000.000 13,250.00107.684000Local1.000000
107.684000 13,250.00 0.00Base

0.00
0.00
0.00 2,153,680.00

2,153,680.00

Books Closed Prepared by State StreetPage 22



NJBY
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH GRADESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

842400FQ1 Total

0.00 0.0085,375.00 16,067,520.0015,000,000.000 Local

85,375.00 0.00 0.00 16,067,520.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC842400FR9 SOUTHERN CAL EDISON 20 Oct 20113.875%   01 Jun 2021 25 Oct 2011

10,000,000.000 170,069.44108.652000Local1.000000
108.652000 170,069.44 0.00Base

0.00
0.00
0.00 10,865,200.00

10,865,200.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC863667AC5 STRYKER CORP 04 Oct 20112%   30 Sep 2016 07 Oct 2011

5,000,000.000 5,833.33100.672000Local1.000000
100.672000 5,833.33 0.00Base

0.00
0.00
0.00 5,033,600.00

5,033,600.00

MORGAN STANLEY CO INCORPORATED USD/DTC05 Oct 2011 11 Oct 2011

5,000,000.000 6,944.44100.623000Local1.000000
100.623000 6,944.44 0.00Base

0.00
0.00
0.00 5,031,150.00

5,031,150.00

DEUTSCHE BANK SECURITIES INC USD/DTC11 Oct 2011 14 Oct 2011

5,000,000.000 7,777.7899.924000Local1.000000
99.924000 7,777.78 0.00Base

0.00
0.00
0.00 4,996,200.00

4,996,200.00

DEUTSCHE BANK SECURITIES INC USD/DTC13 Oct 2011 14 Oct 2011

5,000,000.000 7,777.78100.239000Local1.000000
100.239000 7,777.78 0.00Base

0.00
0.00
0.00 5,011,950.00

5,011,950.00
863667AC5 Total

0.00 0.0028,333.33 20,072,900.0020,000,000.000 Local

28,333.33 0.00 0.00 20,072,900.00Base

CANTOR FITZGERALD & CO USD/DTC871829AJ6 SYSCO CORP 4 2 12 Oct 20115.375%   21 Sep 2035 14 Oct 2011

2,500,000.000 8,585.07119.512000Local1.000000
119.512000 8,585.07 0.00Base

0.00
0.00
0.00 2,987,800.00

2,987,800.00

RAYMOND JAMES USD/DTC882508AR5 TEXAS INSTRUMENT INC 19 Oct 20112.375%   16 May 2016 24 Oct 2011

1,000,000.000 9,961.81103.239000Local1.000000
103.239000 9,961.81 0.00Base

0.00
0.00
0.00 1,032,390.00

1,032,390.00
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RAYMOND JAMES USD/DTC19 Oct 2011 24 Oct 2011

1,000,000.000 9,961.81103.253000Local1.000000
103.253000 9,961.81 0.00Base

0.00
0.00
0.00 1,032,530.00

1,032,530.00

RAYMOND JAMES USD/DTC19 Oct 2011 24 Oct 2011

3,000,000.000 29,885.42103.296000Local1.000000
103.296000 29,885.42 0.00Base

0.00
0.00
0.00 3,098,880.00

3,098,880.00
882508AR5 Total

0.00 0.0049,809.04 5,163,800.005,000,000.000 Local

49,809.04 0.00 0.00 5,163,800.00Base

JPMORGAN SECURITIES INC USD/DTC883556BA9 THERMO FISHER SCIENTIFIC 11 Oct 20112.25%   15 Aug 2016 14 Oct 2011

10,000,000.000 36,250.00100.832000Local1.000000
100.832000 36,250.00 0.00Base

0.00
0.00
0.00 10,083,200.00

10,083,200.00

DEUTSCHE BANK SECURITIES INC USD/DTC88579YAD3 3M COMPANY 04 Oct 20111.375%   29 Sep 2016 07 Oct 2011

5,000,000.000 1,527.7899.952000Local1.000000
99.952000 1,527.78 0.00Base

0.00
0.00
0.00 4,997,600.00

4,997,600.00

HSBC SECURITIES INC. USD/DTC13 Oct 2011 14 Oct 2011

5,000,000.000 2,864.5899.823000Local1.000000
99.823000 2,864.58 0.00Base

0.00
0.00
0.00 4,991,150.00

4,991,150.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC17 Oct 2011 20 Oct 2011

5,000,000.000 4,010.42100.090000Local1.000000
100.090000 4,010.42 0.00Base

0.00
0.00
0.00 5,004,500.00

5,004,500.00
88579YAD3 Total

0.00 0.008,402.78 14,993,250.0015,000,000.000 Local

8,402.78 0.00 0.00 14,993,250.00Base

STERNE AGEE & LEACH INC. USD/DTC88732JBB3 TIME WARNER CABLE INC 20 Oct 20115.25%   01 Sep 2041 25 Oct 2011

5,000,000.000 32,847.22104.999000Local1.000000
104.999000 32,847.22 0.00Base

0.00
0.00
0.00 5,249,950.00

5,249,950.00
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EXCHANGE OFFER (NON CASH) USD/DTC907818DH8 UNION PACIFIC CORP 28 Oct 2011 34.163%   15 Jul 2022 31 Oct 2011

8,750,000.000 126,480.03100.000000Local1.000000
100.000000 126,480.03 0.00Base

0.00
0.00
0.00 8,750,000.00

8,750,000.00

WELLS FARGO SECURITIES LLC USD/DTC911312AM8 UNITED PARCEL SERVICE 11 Oct 20113.125%   15 Jan 2021 14 Oct 2011

15,000,000.000 115,885.42103.059000Local1.000000
103.059000 115,885.42 0.00Base

0.00
0.00
0.00 15,458,850.00

15,458,850.00

SUSQUEHANNA FINANCIAL GROUP USD/DTC21 Oct 2011 26 Oct 2011

10,000,000.000 87,673.61103.470000Local1.000000
103.470000 87,673.61 0.00Base

0.00
0.00
0.00 10,347,000.00

10,347,000.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC20 Oct 2011 25 Oct 2011

10,000,000.000 86,805.56103.471000Local1.000000
103.471000 86,805.56 0.00Base

0.00
0.00
0.00 10,347,100.00

10,347,100.00
911312AM8 Total

0.00 0.00290,364.59 36,152,950.0035,000,000.000 Local

290,364.59 0.00 0.00 36,152,950.00Base

JPMORGAN SECURITIES INC USD/DTC913017BP3 UNITED TECHNOLOGIES CORP 05 Oct 20116.125%   15 Jul 2038 11 Oct 2011

10,000,000.000 146,319.44126.760000Local1.000000
126.760000 146,319.44 0.00Base

0.00
0.00
0.00 12,676,000.00

12,676,000.00

CANTOR FITZGERALD & CO USD/DTC918204AV0 V F CORP 18 Oct 20113.5%   01 Sep 2021 21 Oct 2011

10,000,000.000 55,416.67101.046000Local1.000000
101.046000 55,416.67 0.00Base

0.00
0.00
0.00 10,104,600.00

10,104,600.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC931142DD2 WAL MART STORES INC 04 Oct 20114.25%   15 Apr 2021 07 Oct 2011

5,000,000.000 99,756.94113.324000Local1.000000
113.324000 99,756.94 0.00Base

0.00
0.00
0.00 5,666,200.00

5,666,200.00

CANTOR FITZGERALD & CO USD/DTC04 Oct 2011 07 Oct 2011

5,000,000.000 99,756.94113.648000Local1.000000
113.648000 99,756.94 0.00Base

0.00
0.00
0.00 5,682,400.00

5,682,400.00
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CREDIT SUISSE SECURITIES (USA) LLC USD/DTC12 Oct 2011 14 Oct 2011

5,000,000.000 103,888.89111.292000Local1.000000
111.292000 103,888.89 0.00Base

0.00
0.00
0.00 5,564,600.00

5,564,600.00

BARCLAYS CAPITAL INC. USD/DTC11 Oct 2011 14 Oct 2011

25,000,000.000 519,444.44111.195000Local1.000000
111.195000 519,444.44 0.00Base

0.00
0.00
0.00 27,798,750.00

27,798,750.00
931142DD2 Total

0.00 0.00822,847.21 44,711,950.0040,000,000.000 Local

822,847.21 0.00 0.00 44,711,950.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC94106LAX7 WASTE MANAGEMENT INC 18 Oct 20112.6%   01 Sep 2016 21 Oct 2011

5,000,000.000 18,777.78100.303000Local1.000000
100.303000 18,777.78 0.00Base

0.00
0.00
0.00 5,015,150.00

5,015,150.00

14,129,404.911,277,178,254.630 Local
14,129,404.9112,090,000.000 Base

0.00
0.00

0.00
0.00

1,408,917,095.72
1,408,917,095.72

US DOLLAR Total

FIXED INCOME  Total
1,277,178,254.630

12,090,000.000 Base 14,129,404.91 0.00 0.00 1,408,917,095.72

1,408,917,095.720.000.0014,129,404.91

1,277,178,254.630

12,090,000.000

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/OTH85749P9B9 STATE STR INSTL LIQUID RESVS 30 Sep 20111.000% 31 Dec 2099

2,225.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,225.18

2,225.18

STATE STREET BANK AND TRUST USD/OTH30 Sep 201131 Dec 2099 CANCEL

-2,225.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -2,225.18

-2,225.18

STATE STREET BANK AND TRUST USD/OTH01 Oct 201131 Dec 2099 01 Oct 2011

2,225.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,225.18

2,225.18

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 07 Oct 20110.096% 31 Dec 2099 07 Oct 2011

31,562,395.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 31,562,395.83

31,562,395.83
85749P9B9 Total

0.00 0.000.00 31,564,621.0131,564,621.010 Local

0.00 0.00 0.00 31,564,621.01Base

0.0031,564,621.010 Local
0.00Base

0.00
0.00

0.00
0.00

31,564,621.01
31,564,621.01

US DOLLAR Total

CASH EQUIVALENTS  Total
31,564,621.010

Base 0.00 0.00 0.00 31,564,621.01

FIXED INCOME
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US DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC00439TAE7 ACCURIDE CORP 18 Oct 20119.5%   01 Aug 2018 21 Oct 2011

500,000.000 10,555.5692.500000Local1.000000
92.500000 10,555.56 0.00Base

0.00
0.00
0.00 462,500.00

462,500.00

BANC OF AMERICA SECURITIES USD/DTC02005NAJ9 ALLY FINANCIAL INC 18 Oct 20117.5%   15 Sep 2020 21 Oct 2011

750,000.000 5,625.0094.250000Local1.000000
94.250000 5,625.00 0.00Base

0.00
0.00
0.00 706,875.00

706,875.00

DEUTSCHE BANK SECURITIES INC USD/DTC047650AA4 ATKORE INTERNATIONAL INC 27 Oct 20119.875%   01 Jan 2018 OPEN

710,000.000 23,370.83102.500000Local1.000000
102.500000 23,370.83 0.00Base

0.00
0.00
0.00 727,750.00

727,750.00

BANK OF AMERICA SECURITIES LLC USD/DTC090613AD2 BIOMET INC 11 Oct 201110.375%   15 Oct 201 14 Oct 2011

300,000.000 15,476.04106.000000Local1.000000
106.000000 15,476.04 0.00Base

0.00
0.00
0.00 318,000.00

318,000.00

JEFFERIES+ COMPANY INC USD/DTC109478AA5 BRIGHTSTAR CORP 18 Oct 20119.5%   01 Dec 2016 21 Oct 2011

350,000.000 12,930.56102.000000Local1.000000
102.000000 12,930.56 0.00Base

0.00
0.00
0.00 357,000.00

357,000.00

JPMORGAN SECURITIES INC USD/DTC126307AD9 CSC HOLDINGS LLC 31 Oct 20116.75%   15 Nov 2021 OPEN

600,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 600,000.00

600,000.00

DEUTSCHE BANK SECURITIES INC USD/DTC147446AR9 CASE NEW HOLLAND INC 18 Oct 20117.875%   01 Dec 2017 21 Oct 2011

1,000,000.000 30,625.00108.500000Local1.000000
108.500000 30,625.00 0.00Base

0.00
0.00
0.00 1,085,000.00

1,085,000.00

JEFFERIES+ COMPANY INC USD/DTC147448AD6 CASELLA WASTE SYSTEMS INC 11 Oct 201111%   15 Jul 2014 14 Oct 2011

20,000.000 543.89107.500000Local1.000000
107.500000 543.89 0.00Base

0.00
0.00
0.00 21,500.00

21,500.00

PERSHING LLC USD/DTC19 Oct 2011 24 Oct 2011
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October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B MID GRADE LOGANPurchase Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

150,000.000 4,537.50108.375000Local1.000000
108.375000 4,537.50 0.00Base

0.00
0.00
0.00 162,562.50

162,562.50
147448AD6 Total

0.00 0.005,081.39 184,062.50170,000.000 Local

5,081.39 0.00 0.00 184,062.50Base

GOLDMAN SACHS + CO USD/DTC15080BAA4 CEDC FIN CORP INTL INC 13 Oct 20119.125%   01 Dec 2016 18 Oct 2011

546,000.000 18,960.2370.500000Local1.000000
70.500000 18,960.23 0.00Base

0.00
0.00
0.00 384,930.00

384,930.00

WELLS FARGO SECURITIES LLC USD/DTC15671BAE1 CENVEO CORP 19 Oct 20118.875%   01 Feb 2018 24 Oct 2011

500,000.000 10,230.9083.000000Local1.000000
83.000000 10,230.90 0.00Base

0.00
0.00
0.00 415,000.00

415,000.00

BARCLAYS CAPITAL INC. USD/DTC20 Oct 2011 25 Oct 2011

200,000.000 4,141.6784.250000Local1.000000
84.250000 4,141.67 0.00Base

0.00
0.00
0.00 168,500.00

168,500.00
15671BAE1 Total

0.00 0.0014,372.57 583,500.00700,000.000 Local

14,372.57 0.00 0.00 583,500.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC165258AA2 CHESAPEAKE OIL OP FIN 25 Oct 20116.625%   15 Nov 2019 28 Oct 2011

625,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 625,000.00

625,000.00

JEFFERIES+ COMPANY INC USD/DTC184496AF4 CLEAN HARBORS INC 17 Oct 20117.625%   15 Aug 2016 20 Oct 2011

250,000.000 3,441.84105.000000Local1.000000
105.000000 3,441.84 0.00Base

0.00
0.00
0.00 262,500.00

262,500.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC18451QAC2 CLEAR CHANNEL WORLDWIDE 12 Oct 20119.25%   15 Dec 2017 17 Oct 2011

500,000.000 15,673.61105.500000Local1.000000
105.500000 15,673.61 0.00Base

0.00
0.00
0.00 527,500.00

527,500.00

BARCLAYS CAPITAL INC. USD/DTC18 Oct 2011 21 Oct 2011
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October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B MID GRADE LOGANPurchase Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100,000.000 3,237.50105.250000Local1.000000
105.250000 3,237.50 0.00Base

0.00
0.00
0.00 105,250.00

105,250.00
18451QAC2 Total

0.00 0.0018,911.11 632,750.00600,000.000 Local

18,911.11 0.00 0.00 632,750.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC19190AAB3 COFFEYVILLE RESOURCES 21 Oct 201110.875%   01 Apr 201 26 Oct 2011

500,000.000 3,776.04113.750000Local1.000000
113.750000 3,776.04 0.00Base

0.00
0.00
0.00 568,750.00

568,750.00

GOLDMAN SACHS + CO USD/DTC197677AD9 COLUMBIA /HCA HEALTHCARE CORP 13 Oct 20117.19%   15 Nov 2015 18 Oct 2011

95,000.000 2,902.9697.000000Local1.000000
97.000000 2,902.96 0.00Base

0.00
0.00
0.00 92,150.00

92,150.00

JPMORGAN SECURITIES INC USD/DTC20854PAF6 CONSOL ENERGY INC 11 Oct 20118.25%   01 Apr 2020 14 Oct 2011

500,000.000 1,489.58105.500000Local1.000000
105.500000 1,489.58 0.00Base

0.00
0.00
0.00 527,500.00

527,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC254423AB2 DINEEQUITY INC 11 Oct 20119.5%   30 Oct 2018 14 Oct 2011

675,000.000 29,212.5098.500000Local1.000000
98.500000 29,212.50 0.00Base

0.00
0.00
0.00 664,875.00

664,875.00

JEFFERIES+ COMPANY INC USD/DTC19 Oct 2011 24 Oct 2011

125,000.000 5,739.58103.250000Local1.000000
103.250000 5,739.58 0.00Base

0.00
0.00
0.00 129,062.50

129,062.50
254423AB2 Total

0.00 0.0034,952.08 793,937.50800,000.000 Local

34,952.08 0.00 0.00 793,937.50Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC26817CAB7 DYNCORP INTERNTL INC 18 Oct 201110.375%   01 Jul 201 21 Oct 2011

350,000.000 11,095.4985.750000Local1.000000
85.750000 11,095.49 0.00Base

0.00
0.00
0.00 300,125.00

300,125.00

RBC CAPITAL MARKETS USD/DTC269246AT1 E TRADE FINL CORP 07 Oct 201112.5%   30 Nov 2017 13 Oct 2011
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NJDF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B MID GRADE LOGANPurchase Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

500,000.000 23,090.28110.250000Local1.000000
110.250000 23,090.28 0.00Base

0.00
0.00
0.00 551,250.00

551,250.00

BARCLAYS CAPITAL INC. USD/DTC29264FAF3 ENDO PHARMACEUT HLDGS IN 07 Oct 20117%   15 Jul 2019 13 Oct 2011

500,000.000 12,152.78101.250000Local1.000000
101.250000 12,152.78 0.00Base

0.00
0.00
0.00 506,250.00

506,250.00

PERSHING LLC USD/DTC292757AB7 ENERGYSOLUTIONS INC LLC 25 Oct 201110.75%   15 Aug 2018 28 Oct 2011

500,000.000 10,899.31101.250000Local1.000000
101.250000 10,899.31 0.00Base

0.00
0.00
0.00 506,250.00

506,250.00

JPMORGAN SECURITIES INC USD/DTC29276KAP6 ENERGY XXI GULF COAST IN 28 Oct 20119.25%   15 Dec 2017 OPEN

750,000.000 26,401.04107.250000Local1.000000
107.250000 26,401.04 0.00Base

0.00
0.00
0.00 804,375.00

804,375.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC29444UAJ5 EQUINIX INC 18 Oct 20118.125%   01 Mar 2018 21 Oct 2011

400,000.000 4,513.89108.750000Local1.000000
108.750000 4,513.89 0.00Base

0.00
0.00
0.00 435,000.00

435,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC28 Oct 2011 OPEN

50,000.000 688.37109.500000Local1.000000
109.500000 688.37 0.00Base

0.00
0.00
0.00 54,750.00

54,750.00
29444UAJ5 Total

0.00 0.005,202.26 489,750.00450,000.000 Local

5,202.26 0.00 0.00 489,750.00Base

BARCLAYS CAPITAL INC. USD/DTC319963AT1 FIRST DATA CORPORATION 11 Oct 201110.55%   24 Sep 2015 14 Oct 2011

500,000.000 2,051.3981.000000Local1.000000
81.000000 2,051.39 0.00Base

0.00
0.00
0.00 405,000.00

405,000.00

AUTREPAT-INT RE USD/DTC30 Sep 2011 404 Oct 2011

52,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 52,000.00

52,000.00

AUTREPAT-INT RE USD/DTC30 Sep 2011 1212 Oct 2011
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October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B MID GRADE LOGANPurchase Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

750.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750.00

750.00
319963AT1 Total

0.00 0.002,051.39 457,750.00552,750.000 Local

2,051.39 0.00 0.00 457,750.00Base

BARCLAYS CAPITAL INC. USD/DTC345397VP5 FORD MOTOR CREDIT CO LLC 18 Oct 20116.625%   15 Aug 2017 21 Oct 2011

390,000.000 4,736.88106.250000Local1.000000
106.250000 4,736.88 0.00Base

0.00
0.00
0.00 414,375.00

414,375.00

UBS SECURITIES LLC USD/DTC35687MAQ0 FREESCALE SEMICONDUCTOR 11 Oct 201110.125%   15 Mar 201 14 Oct 2011

300,000.000 2,446.88104.750000Local1.000000
104.750000 2,446.88 0.00Base

0.00
0.00
0.00 314,250.00

314,250.00

DEUTSCHE BANK SECURITIES INC USD/DTC18 Oct 2011 21 Oct 2011

75,000.000 759.38106.750000Local1.000000
106.750000 759.38 0.00Base

0.00
0.00
0.00 80,062.50

80,062.50
35687MAQ0 Total

0.00 0.003,206.26 394,312.50375,000.000 Local

3,206.26 0.00 0.00 394,312.50Base

PERSHING LLC USD/DTC36155WAF3 GCI INC 14 Oct 20118.625%   15 Nov 2019 19 Oct 2011

700,000.000 25,827.08105.250000Local1.000000
105.250000 25,827.08 0.00Base

0.00
0.00
0.00 736,750.00

736,750.00

JEFFERIES+ COMPANY INC USD/DTC410345AG7 HANESBRANDS INC 19 Oct 20116.375%   15 Dec 2020 24 Oct 2011

750,000.000 17,132.8198.750000Local1.000000
98.750000 17,132.81 0.00Base

0.00
0.00
0.00 740,625.00

740,625.00

DEUTSCHE BANK SECURITIES INC USD/DTC431318AJ3 HILCORP ENERGY I HILCORP 19 Oct 20118%   15 Feb 2020 24 Oct 2011

750,000.000 11,500.00104.000000Local1.000000
104.000000 11,500.00 0.00Base

0.00
0.00
0.00 780,000.00

780,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC485161AF0 KANSAS CITY SOUTHERN MEX 18 Oct 201112.5%   01 Apr 2016 21 Oct 2011
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October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B MID GRADE LOGANPurchase Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

232,000.000 1,611.11115.500000Local1.000000
115.500000 1,611.11 0.00Base

0.00
0.00
0.00 267,960.00

267,960.00

RBC CAPITAL MARKETS USD/DTC492914AS5 KEY ENERGY SERVICES INC 18 Oct 20116.75%   01 Mar 2021 21 Oct 2011

1,000,000.000 9,375.0099.500000Local1.000000
99.500000 9,375.00 0.00Base

0.00
0.00
0.00 995,000.00

995,000.00

RBC CAPITAL MARKETS USD/DTC536022AC0 LINN ENERGY LLC/FINN CORP 12 Oct 20118.625%   15 Apr 2020 17 Oct 2011

1,050,000.000 503.13105.250000Local1.000000
105.250000 503.13 0.00Base

0.00
0.00
0.00 1,105,125.00

1,105,125.00

PERSHING LLC USD/DTC552078BB2 LYONDELL CHEMICAL CO 11 Oct 201111%   01 May 2018 14 Oct 2011

500,000.000 11,152.78109.625000Local1.000000
109.625000 11,152.78 0.00Base

0.00
0.00
0.00 548,125.00

548,125.00

BANK OF AMERICA SECURITIES LLC USD/DTC55303QAD2 MGM RESORTS INTERNATIONAL 11 Oct 20119%   15 Mar 2020 14 Oct 2011

650,000.000 4,712.50105.500000Local1.000000
105.500000 4,712.50 0.00Base

0.00
0.00
0.00 685,750.00

685,750.00

MORGAN STANLEY CO INCORPORATED USD/DTC18 Oct 2011 21 Oct 2011

425,000.000 3,825.00108.000000Local1.000000
108.000000 3,825.00 0.00Base

0.00
0.00
0.00 459,000.00

459,000.00
55303QAD2 Total

0.00 0.008,537.50 1,144,750.001,075,000.000 Local

8,537.50 0.00 0.00 1,144,750.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC56808RAB2 MARINA DISTRICT FINANCE 14 Oct 20119.5%   15 Oct 2015 19 Oct 2011

275,000.000 290.2895.250000Local1.000000
95.250000 290.28 0.00Base

0.00
0.00
0.00 261,937.50

261,937.50

NOMURA SECURITIES/FIXED INCOME USD/DTC56808RAD8 MARINA DISTRICT FINANCE 20 Oct 20119.875%   15 Aug 2018 25 Oct 2011

500,000.000 9,600.6994.500000Local1.000000
94.500000 9,600.69 0.00Base

0.00
0.00
0.00 472,500.00

472,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC25 Oct 2011 28 Oct 2011
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CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

250,000.000 5,006.0896.750000Local1.000000
96.750000 5,006.08 0.00Base

0.00
0.00
0.00 241,875.00

241,875.00
56808RAD8 Total

0.00 0.0014,606.77 714,375.00750,000.000 Local

14,606.77 0.00 0.00 714,375.00Base

BARCLAYS CAPITAL INC. USD/DTC570506AP0 MARKWEST ENERGY PART/FIN 25 Oct 20116.25%   15 Jun 2022 OPEN

940,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 940,000.00

940,000.00

WELLS FARGO SECURITIES LLC USD/DTC573334AB5 MRT MID PART/MRT MID FIN 18 Oct 20118.875%   01 Apr 2018 21 Oct 2011

500,000.000 2,465.28101.000000Local1.000000
101.000000 2,465.28 0.00Base

0.00
0.00
0.00 505,000.00

505,000.00

BARCLAYS CAPITAL INC. USD/DTC628530AL1 MYLAN INC 07 Oct 20117.875%   15 Jul 2020 13 Oct 2011

250,000.000 4,812.50105.500000Local1.000000
105.500000 4,812.50 0.00Base

0.00
0.00
0.00 263,750.00

263,750.00

JPMORGAN SECURITIES INC USD/DTC628782AH7 NBTY INC 18 Oct 20119%   01 Oct 2018 21 Oct 2011

400,000.000 2,000.00105.750000Local1.000000
105.750000 2,000.00 0.00Base

0.00
0.00
0.00 423,000.00

423,000.00

MITSUBISHI UFJ SECURITIES (USA), IN USD/DTC629377BQ4 NRG ENERGY INC 18 Oct 20117.875%   15 May 2021 21 Oct 2011

1,000,000.000 32,156.2596.750000Local1.000000
96.750000 32,156.25 0.00Base

0.00
0.00
0.00 967,500.00

967,500.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC629855AQ0 NALCO CO 18 Oct 20116.625%   15 Jan 2019 21 Oct 2011

1,750,000.000 30,916.67111.625000Local1.000000
111.625000 30,916.67 0.00Base

0.00
0.00
0.00 1,953,437.50

1,953,437.50

PERSHING LLC USD/DTC683797AB0 OPPENHEIMER HOLDINGS INC 11 Oct 20118.75%   15 Apr 2018 14 Oct 2011

250,000.000 11,059.0395.000000Local1.000000
95.000000 11,059.03 0.00Base

0.00
0.00
0.00 237,500.00

237,500.00
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CLIENT MANAGED
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October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

GOLDMAN SACHS + CO USD/DTC693309AA4 PE PAPER ESCROW GMBH 27 Oct 201112%   01 Aug 2014 OPEN

400,000.000 12,000.00108.000000Local1.000000
108.000000 12,000.00 0.00Base

0.00
0.00
0.00 432,000.00

432,000.00

WELLS FARGO SECURITIES LLC USD/DTC72347QAC7 PINNACLE FOODS FIN LLC 07 Oct 20119.25%   01 Apr 2015 13 Oct 2011

300,000.000 925.0099.000000Local1.000000
99.000000 925.00 0.00Base

0.00
0.00
0.00 297,000.00

297,000.00

BARCLAYS CAPITAL INC. USD/DTC747262AA1 QVC INC 11 Oct 20117.5%   01 Oct 2019 14 Oct 2011

772,000.000 2,090.83107.625000Local1.000000
107.625000 2,090.83 0.00Base

0.00
0.00
0.00 830,865.00

830,865.00

J.P. MORGAN CLEARING CORP. USD/DTC758753AD9 REGAL CINEMAS CORP 11 Oct 20118.625%   15 Jul 2019 14 Oct 2011

500,000.000 10,661.46101.500000Local1.000000
101.500000 10,661.46 0.00Base

0.00
0.00
0.00 507,500.00

507,500.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC759479AA6 RELIANCE INTERMEDIATE HO 12 Oct 20119.5%   15 Dec 2019 17 Oct 2011

750,000.000 24,145.83106.500000Local1.000000
106.500000 24,145.83 0.00Base

0.00
0.00
0.00 798,750.00

798,750.00

JPMORGAN SECURITIES INC USD/DTC76009NAH3 RENT A CENTER INC 26 Oct 20116.625%   15 Nov 2020 31 Oct 2011

750,000.000 22,911.46101.000000Local1.000000
101.000000 22,911.46 0.00Base

0.00
0.00
0.00 757,500.00

757,500.00

NOMURA SECURITIES/FIXED INCOME USD/DTC767754BX1 RITE AID CORP 12 Oct 2011 19.75%   12 Jun 2016 18 Oct 2011

500,000.000 4,333.33109.000000Local1.000000
109.000000 4,333.33 0.00Base

0.00
0.00
0.00 545,000.00

545,000.00

DEUTSCHE BANK SECURITIES INC USD/DTC81180WAB7 SEAGATE HDD CAYMAN 06 Oct 20117.75%   15 Dec 2018 12 Oct 2011

400,000.000 10,075.0096.000000Local1.000000
96.000000 10,075.00 0.00Base

0.00
0.00
0.00 384,000.00

384,000.00

WELLS FARGO SECURITIES LLC USD/DTC828732AA5 SIMMONS FOODS INC 20 Oct 201110.5%   01 Nov 2017 25 Oct 2011

225,000.000 11,418.7589.750000Local1.000000 0.00 0.00 201,937.50
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Comm Per Shr

89.750000 11,418.75 0.00Base 0.00 201,937.50

BANK OF AMERICA SECURITIES LLC USD/DTC852060AT9 SPRINT CAP CORP 18 Oct 20118.75%   15 Mar 2032 21 Oct 2011

250,000.000 2,187.5085.250000Local1.000000
85.250000 2,187.50 0.00Base

0.00
0.00
0.00 213,125.00

213,125.00

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC867363AN3 SUNGARD DATA SYSTEMS INC 11 Oct 201110.625%   15 May 201 14 Oct 2011

435,000.000 1,669.01105.625000Local1.000000
105.625000 1,669.01 0.00Base

0.00
0.00
0.00 459,468.75

459,468.75

JPMORGAN SECURITIES INC USD/DTC87311XAB4 TW TELECOM HOLDINGS INC 13 Oct 20118%   01 Mar 2018 18 Oct 2011

1,125,000.000 11,750.00105.750000Local1.000000
105.750000 11,750.00 0.00Base

0.00
0.00
0.00 1,189,687.50

1,189,687.50

PERSHING LLC USD/DTC87612BAG7 TARGA RESOURCES PARTNERS 19 Oct 20116.875%   01 Feb 2021 24 Oct 2011

240,000.000 3,804.1798.500000Local1.000000
98.500000 3,804.17 0.00Base

0.00
0.00
0.00 236,400.00

236,400.00

GOLDMAN SACHS + CO USD/DTC88830MAF9 TITAN INTERNATIONAL INC 18 Oct 20117.875%   01 Oct 2017 21 Oct 2011

740,000.000 3,237.50105.000000Local1.000000
105.000000 3,237.50 0.00Base

0.00
0.00
0.00 777,000.00

777,000.00

PERSHING LLC USD/DTC896215AF7 TRIMAS CORP 18 Oct 20119.75%   15 Dec 2017 21 Oct 2011

200,000.000 6,825.00106.250000Local1.000000
106.250000 6,825.00 0.00Base

0.00
0.00
0.00 212,500.00

212,500.00

JEFFERIES+ COMPANY INC USD/DTC902494AN3 TYSON FOODS INC 18 Oct 20111%   01 Apr 2016 21 Oct 2011

470,000.000 1,788.61108.375000Local1.000000
108.375000 1,788.61 0.00Base

0.00
0.00
0.00 509,362.50

509,362.50

JEFFERIES+ COMPANY INC USD/DTC902494AS2 TYSON FOODS INC 03 Oct 201110.5%   01 Mar 2014 06 Oct 2011

825,000.000 8,421.88114.750000Local1.000000
114.750000 8,421.88 0.00Base

0.00
0.00
0.00 946,687.50

946,687.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC92926KAC7 WCA WASTE CORP 25 Oct 20117.5%   15 Jun 2019 28 Oct 2011
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October 1, 2011

Price Interest
Stl Cur/Loc
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Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

525,000.000 15,421.8896.000000Local1.000000
96.000000 15,421.88 0.00Base

0.00
0.00
0.00 504,000.00

504,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC97314XAF1 WIND ACQUISITION FIN SA 18 Oct 20117.25%   15 Feb 2018 21 Oct 2011

1,550,000.000 48,695.8393.000000Local1.000000
93.000000 48,695.83 0.00Base

0.00
0.00
0.00 1,441,500.00

1,441,500.00

687,615.7136,492,750.000 Local
687,615.71Base

0.00
0.00

0.00
0.00

37,165,761.25
37,165,761.25

US DOLLAR Total

FIXED INCOME  Total
36,492,750.000

Base 687,615.71 0.00 0.00 37,165,761.25

68,730,382.260.000.00687,615.71

68,057,371.010

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 03 Oct 20110.107% 31 Dec 2099 03 Oct 2011

224,262.950 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 224,262.95

224,262.95

STATE STREET BANK AND TRUST USD/CSW04 Oct 201131 Dec 2099 04 Oct 2011

1,091,421.880 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,091,421.88

1,091,421.88

STATE STREET BANK AND TRUST USD/CSW05 Oct 201131 Dec 2099 05 Oct 2011

1,425,960.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,425,960.76

1,425,960.76

STATE STREET BANK AND TRUST USD/CSW06 Oct 201131 Dec 2099 06 Oct 2011

401,138.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 401,138.64

401,138.64

STATE STREET BANK AND TRUST USD/CSW11 Oct 201131 Dec 2099 11 Oct 2011

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW12 Oct 201131 Dec 2099 12 Oct 2011

394,075.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 394,075.00

394,075.00

STATE STREET BANK AND TRUST USD/CSW13 Oct 201131 Dec 2099 13 Oct 2011

1,659,230.560 0.00100.000000Local1.000000 0.00 0.00 1,659,230.56
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Stl Cur/Loc

Commissions
Asset ID Security Name/Description
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100.000000 0.00 0.00Base 0.00 1,659,230.56

STATE STREET BANK AND TRUST USD/CSW14 Oct 201131 Dec 2099 14 Oct 2011

5,612,899.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,612,899.64

5,612,899.64

STATE STREET BANK AND TRUST USD/CSW17 Oct 201131 Dec 2099 17 Oct 2011

2,421,844.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,421,844.90

2,421,844.90

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 18 Oct 20110.096% 31 Dec 2099 18 Oct 2011

350,659.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 350,659.59

350,659.59

STATE STREET BANK AND TRUST USD/CSW19 Oct 201131 Dec 2099 19 Oct 2011

751,044.790 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 751,044.79

751,044.79

STATE STREET BANK AND TRUST USD/CSW20 Oct 201131 Dec 2099 20 Oct 2011

265,941.840 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 265,941.84

265,941.84

STATE STREET BANK AND TRUST USD/CSW21 Oct 201131 Dec 2099 21 Oct 2011

12,899,735.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 12,899,735.51

12,899,735.51

STATE STREET BANK AND TRUST USD/CSW24 Oct 201131 Dec 2099 24 Oct 2011

2,516,594.960 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,516,594.96

2,516,594.96
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STATE STREET BANK AND TRUST USD/CSW25 Oct 201131 Dec 2099 25 Oct 2011

868,098.610 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 868,098.61

868,098.61

STATE STREET BANK AND TRUST USD/CSW26 Oct 201131 Dec 2099 26 Oct 2011

572,526.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 572,526.04

572,526.04

STATE STREET BANK AND TRUST USD/CSW28 Oct 201131 Dec 2099 28 Oct 2011

1,004,008.870 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,004,008.87

1,004,008.87

STATE STREET BANK AND TRUST USD/CSW31 Oct 201131 Dec 2099 31 Oct 2011

742,411.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 742,411.46

742,411.46
85749P9B9 Total

0.00 0.000.00 33,201,856.0133,201,856.010 Local

0.00 0.00 0.00 33,201,856.01Base

0.0033,201,856.010 Local
0.00Base

0.00
0.00

0.00
0.00

33,201,856.01
33,201,856.01

US DOLLAR Total

CASH EQUIVALENTS  Total
33,201,856.010

Base 0.00 0.00 0.00 33,201,856.01

FIXED INCOME
US DOLLAR

JPMORGAN SECURITIES INC USD/DTC02377VAA0 AMER AIRLN PT TRS 11 2 03 Oct 20118.625%   15 Apr 2023 06 Oct 2011

Books Closed Prepared by State StreetPage 40



NJDF
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B MID GRADE LOGANSales Report by Report Date
CLIENT MANAGED
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October 1, 2011
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

565,000.000 270.7398.000000Local
565,000.000

1.000000
98.000000 270.73 0.00Base

0.00
0.00
0.00 553,700.00

553,700.00

GOLDMAN SACHS + CO USD/DTC15672WAA2 CEQUEL COM HLDG I/CAP CP 13 Oct 20118.625%   15 Nov 2017 18 Oct 2011

225,000.000 8,247.66104.125000Local1.000000
104.125000 8,247.66 0.00Base

0.00
0.00
0.00 234,281.25

234,281.25

BANK OF AMERICA SECURITIES LLC USD/DTC165258AA2 CHESAPEAKE OIL OP FIN 25 Oct 20116.625%   15 Nov 2019 28 Oct 2011

625,000.000 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 631,250.00

631,250.00

BARCLAYS CAPITAL INC. USD/DTC458207AF4 INTELSAT JACKSON HLDGS LTD 27 Oct 20119.5%   15 Jun 2016 OPEN

250,000.000 8,972.22105.000000Local1.000000
105.000000 8,972.22 0.00Base

0.00
0.00
0.00 262,500.00

262,500.00

PERSHING LLC USD/DTC53079EAR5 LIBERTY MUT GROUP INC 04 Oct 201110.75%   15 Jun 2088 07 Oct 2011

1,050,000.000 35,116.67116.000000Local1.000000
116.000000 35,116.67 0.00Base

0.00
0.00
0.00 1,218,000.00

1,218,000.00

RBC CAPITAL MARKETS USD/DTC536022AC0 LINN ENERGY LLC/FINN CORP 13 Oct 20118.625%   15 Apr 2020 18 Oct 2011

1,050,000.000 754.69105.375000Local1.000000
105.375000 754.69 0.00Base

0.00
0.00
0.00 1,106,437.50

1,106,437.50

BARCLAYS CAPITAL INC. USD/DTC56808RAB2 MARINA DISTRICT FINANCE 25 Oct 20119.5%   15 Oct 2015 28 Oct 2011

275,000.000 943.4099.000000Local1.000000
99.000000 943.40 0.00Base

0.00
0.00
0.00 272,250.00

272,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC56808RAD8 MARINA DISTRICT FINANCE 14 Oct 20119.875%   15 Aug 2018 19 Oct 2011

275,000.000 4,827.7893.750000Local1.000000
93.750000 4,827.78 0.00Base

0.00
0.00
0.00 257,812.50

257,812.50

BANK OF AMERICA SECURITIES LLC USD/DTC72347QAC7 PINNACLE FOODS FIN LLC 28 Oct 20119.25%   01 Apr 2015 OPEN

650,000.000 5,177.43104.250000Local1.000000
104.250000 5,177.43 0.00Base

0.00
0.00
0.00 677,625.00

677,625.00
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Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA SECURITIES LLC USD/DTC761733AA2 REYNOLDS GRP ISS/REYNOLD 04 Oct 20117.75%   15 Oct 2016 07 Oct 2011

300,000.000 12,279.1799.000000Local1.000000
99.000000 12,279.17 0.00Base

0.00
0.00
0.00 297,000.00

297,000.00

PERSHING LLC USD/DTC871507AE9 SYMBION INC 12 Oct 20118%   15 Jun 2016 17 Oct 2011

325,000.000 8,883.3390.000000Local1.000000
90.000000 8,883.33 0.00Base

0.00
0.00
0.00 292,500.00

292,500.00

85,473.085,590,000.000 Local
85,473.08565,000.000 Base

0.00
0.00

0.00
0.00

5,803,356.25
5,803,356.25

US DOLLAR Total

FIXED INCOME  Total
5,590,000.000

565,000.000 Base 85,473.08 0.00 0.00 5,803,356.25

39,005,212.260.000.0085,473.08

38,791,856.010

565,000.000

SALES Total

Base
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FIXED INCOME
US DOLLAR

RBC CAPITAL MARKETS USD/DTC029912AY8 AMERICAN TOWER CORP 13 Oct 20117.25%   15 May 2019 18 Oct 2011

3,000,000.000 92,437.50114.983000Local1.000000
114.983000 92,437.50 0.00Base

0.00
0.00
0.00 3,449,490.00

3,449,490.00

RBS SECURITIES INC. USD/DTC029912BE1 AMERICAN TOWER CORP 03 Oct 20115.9%   01 Nov 2021 06 Oct 2011

5,000,000.000 0.0099.858000Local1.000000
99.858000 0.00 0.00Base

0.00
0.00
0.00 4,992,900.00

4,992,900.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC12527GAB9 CF INDUSTRIES HOLDINGS I 07 Oct 20117.125%   01 May 2020 13 Oct 2011

2,125,000.000 68,132.81112.500000Local1.000000
112.500000 68,132.81 0.00Base

0.00
0.00
0.00 2,390,625.00

2,390,625.00

BARCLAYS CAPITAL INC. USD/DTC165258AA2 CHESAPEAKE OIL OP FIN 25 Oct 20116.625%   15 Nov 2019 28 Oct 2011

1,000,000.000 0.00101.000000Local1.000000
101.000000 0.00 0.00Base

0.00
0.00
0.00 1,010,000.00

1,010,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC17004RAA8 CHIRON MERGER SUB INC 25 Oct 201110.5%   01 Nov 2018 OPEN

1,000,000.000 0.0098.198000Local1.000000
98.198000 0.00 0.00Base

0.00
0.00
0.00 981,980.00

981,980.00

JPMORGAN SECURITIES INC USD/DTC30251GAH0 FMG RESOURCES AUG 2006 25 Oct 20118.25%   01 Nov 2019 28 Oct 2011

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00

BB& T CAPITAL MARKETS USD/DTC440543AB2 HORNBECK OFFSHORE SVCS INC 28 Oct 20116.125%   01 Dec 2014 OPEN

500,000.000 12,845.49101.125000Local1.000000
101.125000 12,845.49 0.00Base

0.00
0.00
0.00 505,625.00

505,625.00

MORGAN STANLEY CO INCORPORATED USD/DTC500255AR5 KOHLS CORPORATION 12 Oct 20114%   01 Nov 2021 17 Oct 2011

5,000,000.000 0.0099.451000Local1.000000
99.451000 0.00 0.00Base

0.00
0.00
0.00 4,972,550.00

4,972,550.00
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RAYMOND JAMES USD/DTC521865AR6 LEAR CORP 25 Oct 20117.875%   15 Mar 2018 28 Oct 2011

1,000,000.000 9,406.25107.500000Local1.000000
107.500000 9,406.25 0.00Base

0.00
0.00
0.00 1,075,000.00

1,075,000.00

CIBC BANKAND TRUST COMPANY USD/DTC570506AN5 MARKWEST ENERGY PART/FIN 11 Oct 20116.5%   15 Aug 2021 14 Oct 2011

2,000,000.000 21,305.56101.000000Local1.000000
101.000000 21,305.56 0.00Base

0.00
0.00
0.00 2,020,000.00

2,020,000.00

BARCLAYS CAPITAL INC. USD/DTC570506AP0 MARKWEST ENERGY PART/FIN 25 Oct 20116.25%   15 Jun 2022 OPEN

1,000,000.000 0.00100.875000Local1.000000
100.875000 0.00 0.00Base

0.00
0.00
0.00 1,008,750.00

1,008,750.00

BARCLAYS CAPITAL INC. USD/DTC25 Oct 2011 OPEN

1,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,000,000.00

1,000,000.00
570506AP0 Total

0.00 0.000.00 2,008,750.002,000,000.000 Local

0.00 0.00 0.00 2,008,750.00Base

JPMORGAN SECURITIES INC USD/DTC674215AD0 OASIS PETROLEUM INC 27 Oct 20116.5%   01 Nov 2021 OPEN

500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

JPMORGAN SECURITIES INC USD/DTC714264AD0 PERNOD RICARD SA 20 Oct 20114.45%   15 Jan 2022 25 Oct 2011

5,000,000.000 0.0099.746000Local1.000000
99.746000 0.00 0.00Base

0.00
0.00
0.00 4,987,300.00

4,987,300.00

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC716495AL0 PETROHAWK ENERGY CORP 27 Oct 20117.25%   15 Aug 2018 OPEN

1,000,000.000 15,305.56115.000000Local1.000000
115.000000 15,305.56 0.00Base

0.00
0.00
0.00 1,150,000.00

1,150,000.00

219,433.1730,125,000.000 Local
219,433.17Base

0.00
0.00

0.00
0.00

31,044,220.00
31,044,220.00

US DOLLAR Total
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FIXED INCOME  Total
30,125,000.000

Base 219,433.17 0.00 0.00 31,044,220.00

31,044,220.000.000.00219,433.17

30,125,000.000

PURCHASE Total

Base
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US DOLLAR

BARCLAYS CAPITAL INC. USD/DTC029912BE1 AMERICAN TOWER CORP 06 Oct 20115.9%   01 Nov 2021 12 Oct 2011

1,000,000.000 983.33100.655000Local1.000000
100.655000 983.33 0.00Base

0.00
0.00
0.00 1,006,550.00

1,006,550.00

MORGAN STANLEY CO INCORPORATED USD/DTC07 Oct 2011 13 Oct 2011

1,000,000.000 1,147.22101.323000Local1.000000
101.323000 1,147.22 0.00Base

0.00
0.00
0.00 1,013,230.00

1,013,230.00

MF GLOBALSECURITIES INC/FIXED USD/DTC12 Oct 2011 17 Oct 2011

1,000,000.000 1,802.78103.358000Local1.000000
103.358000 1,802.78 0.00Base

0.00
0.00
0.00 1,033,580.00

1,033,580.00

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC12 Oct 2011 17 Oct 2011

1,000,000.000 1,802.78103.482000Local1.000000
103.482000 1,802.78 0.00Base

0.00
0.00
0.00 1,034,820.00

1,034,820.00

RBC CAPITAL MARKETS USD/DTC13 Oct 2011 18 Oct 2011

1,000,000.000 1,966.67104.291000Local1.000000
104.291000 1,966.67 0.00Base

0.00
0.00
0.00 1,042,910.00

1,042,910.00
029912BE1 Total

0.00 0.007,702.78 5,131,090.005,000,000.000 Local

7,702.78 0.00 0.00 5,131,090.00Base

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC165167CD7 CHESAPEAKE ENERGY CORP 13 Oct 20119.5%   15 Feb 2015 18 Oct 2011

2,000,000.000 33,250.00113.500000Local1.000000
113.500000 33,250.00 0.00Base

0.00
0.00
0.00 2,270,000.00

2,270,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC256882AA9 DOLPIN SUBSIDIARY II IN 07 Oct 20116.5%   15 Oct 2016 13 Oct 2011

1,000,000.000 1,805.56100.875000Local1.000000
100.875000 1,805.56 0.00Base

0.00
0.00
0.00 1,008,750.00

1,008,750.00

JPMORGAN SECURITIES INC USD/DTC18 Oct 2011 21 Oct 2011
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2,000,000.000 6,500.00103.875000Local1.000000
103.875000 6,500.00 0.00Base

0.00
0.00
0.00 2,077,500.00

2,077,500.00
256882AA9 Total

0.00 0.008,305.56 3,086,250.003,000,000.000 Local

8,305.56 0.00 0.00 3,086,250.00Base

JPMORGAN SECURITIES INC USD/DTC28370TAE9 EL PASO PIPELINE PART OP 18 Oct 20115%   01 Oct 2021 21 Oct 2011

3,000,000.000 12,916.67101.743000Local1.000000
101.743000 12,916.67 0.00Base

0.00
0.00
0.00 3,052,290.00

3,052,290.00

DEUTSCHE BANK SECURITIES INC USD/DTC345397VT7 FORD MOTOR CREDIT CO LLC 21 Oct 20115%   15 May 2018 26 Oct 2011

2,000,000.000 48,055.56101.125000Local1.000000
101.125000 48,055.56 0.00Base

0.00
0.00
0.00 2,022,500.00

2,022,500.00

BARCLAYS CAPITAL INC. USD/DTC410345AE2 HANESBRANDS INC 18 Oct 2011 41%   15 Dec 2014 25 Oct 2011

2,000,000.000 26,386.5099.500000Local1.000000
99.500000 26,386.50 0.00Base

0.00
0.00
0.00 1,990,000.00

1,990,000.00

DEUTSCHE BANK SECURITIES INC USD/DTC44701QAV4 HUNTSMAN INTL LLC 31 Oct 20115.5%   30 Jun 2016 OPEN

1,000,000.000 18,791.6799.000000Local1.000000
99.000000 18,791.67 0.00Base

0.00
0.00
0.00 990,000.00

990,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC500255AR5 KOHLS CORPORATION 19 Oct 20114%   01 Nov 2021 24 Oct 2011

3,000,000.000 2,333.33101.135000Local1.000000
101.135000 2,333.33 0.00Base

0.00
0.00
0.00 3,034,050.00

3,034,050.00

STATE STREET BANK AND TRUST USD/DTC24 Oct 2011 27 Oct 2011

1,000,000.000 1,111.11101.010000Local1.000000
101.010000 1,111.11 0.00Base

0.00
0.00
0.00 1,010,100.00

1,010,100.00
500255AR5 Total

0.00 0.003,444.44 4,044,150.004,000,000.000 Local

3,444.44 0.00 0.00 4,044,150.00Base

BARCLAYS CAPITAL INC. USD/DTC570506AN5 MARKWEST ENERGY PART/FIN 25 Oct 20116.5%   15 Aug 2021 28 Oct 2011
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NJDG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELDSales Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

2,000,000.000 26,361.11103.375000Local1.000000
103.375000 26,361.11 0.00Base

0.00
0.00
0.00 2,067,500.00

2,067,500.00

DEUTSCHE BANK SECURITIES INC USD/DTC629377AX0 NRG ENERGY INC 18 Oct 20117.375%   15 Jan 2017 21 Oct 2011

1,000,000.000 19,666.67104.000000Local1.000000
104.000000 19,666.67 0.00Base

0.00
0.00
0.00 1,040,000.00

1,040,000.00

CIBC BANKAND TRUST COMPANY USD/DTC651290AP3 NEWFIELD EXPLORATION CO 11 Oct 20114.75%   30 Jan 2022 14 Oct 2011

2,000,000.000 4,472.22100.000000Local1.000000
100.000000 4,472.22 0.00Base

0.00
0.00
0.00 2,000,000.00

2,000,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC24 Oct 2011 27 Oct 2011

1,000,000.000 4,312.50104.250000Local1.000000
104.250000 4,312.50 0.00Base

0.00
0.00
0.00 1,042,500.00

1,042,500.00
651290AP3 Total

0.00 0.008,784.72 3,042,500.003,000,000.000 Local

8,784.72 0.00 0.00 3,042,500.00Base

BARCLAYS CAPITAL INC. USD/DTC714264AD0 PERNOD RICARD SA 25 Oct 20114.45%   15 Jan 2022 28 Oct 2011

2,000,000.000 741.67103.604000Local1.000000
103.604000 741.67 0.00Base

0.00
0.00
0.00 2,072,080.00

2,072,080.00

JPMORGAN SECURITIES INC USD/DTC25 Oct 2011 28 Oct 2011

2,000,000.000 741.67103.595000Local1.000000
103.595000 741.67 0.00Base

0.00
0.00
0.00 2,071,900.00

2,071,900.00
714264AD0 Total

0.00 0.001,483.34 4,143,980.004,000,000.000 Local

1,483.34 0.00 0.00 4,143,980.00Base

BARCLAYS CAPITAL INC. USD/DTC74959HAA6 REYNOLDS GRP ISS/REYNOLD 18 Oct 20117.875%   15 Aug 2019 21 Oct 2011

1,000,000.000 15,750.00102.250000Local1.000000
102.250000 15,750.00 0.00Base

0.00
0.00
0.00 1,022,500.00

1,022,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC832248AU2 SMITHFIELD FOODS INC 25 Oct 201110%   15 Jul 2014 28 Oct 2011
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NJDG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELDSales Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

1,000,000.000 28,611.11116.500000Local1.000000
116.500000 28,611.11 0.00Base

0.00
0.00
0.00 1,165,000.00

1,165,000.00

259,510.1334,000,000.000 Local
259,510.13Base

0.00
0.00

0.00
0.00

35,067,760.00
35,067,760.00

US DOLLAR Total

FIXED INCOME  Total
34,000,000.000

Base 259,510.13 0.00 0.00 35,067,760.00

35,067,760.000.000.00259,510.13

34,000,000.000

SALES Total

Base
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NJDM
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B US TREASURIESPurchase Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

CREDIT SUISSE SECURITIES (USA) LLC USD/FED912828RC6 US TREASURY N/B 27 Oct 20112.125%   15 Aug 2021 28 Oct 2011

25,000,000.000 106,827.4598.558994Local1.000000
98.558994 106,827.45 0.00Base

0.00
0.00
0.00 24,639,748.44

24,639,748.44

106,827.4525,000,000.000 Local
106,827.45Base

0.00
0.00

0.00
0.00

24,639,748.44
24,639,748.44

US DOLLAR Total

FIXED INCOME  Total
25,000,000.000

Base 106,827.45 0.00 0.00 24,639,748.44

24,639,748.440.000.00106,827.45

25,000,000.000

PURCHASE Total

Base
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NJDM
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B US TREASURIESSales Report by Report Date
CLIENT MANAGED

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

FIXED INCOME
US DOLLAR

DEUTSCHE BANK SECURITIES INC USD/FED912810EQ7 US TREASURY N/B 13 Oct 20116.25%   15 Aug 2023 14 Oct 2011

50,000,000.000 509,510.87139.944913Local1.000000
139.944913 509,510.87 0.00Base

0.00
0.00
0.00 69,972,456.25

69,972,456.25

DEUTSCHE BANK SECURITIES INC USD/FED13 Oct 2011 14 Oct 2011

10,000,000.000 101,902.17139.944913Local1.000000
139.944913 101,902.17 0.00Base

0.00
0.00
0.00 13,994,491.25

13,994,491.25
912810EQ7 Total

0.00 0.00611,413.04 83,966,947.5060,000,000.000 Local

611,413.04 0.00 0.00 83,966,947.50Base

BARCLAYS CAPITAL INC. USD/FED912810EW4 US TREASURY N/B 14 Oct 20116%   15 Feb 2026 14 Oct 2011

40,000,000.000 391,304.35138.812100Local1.000000
138.812100 391,304.35 0.00Base

0.00
0.00
0.00 55,524,840.00

55,524,840.00

1,002,717.39100,000,000.000 Local
1,002,717.39Base

0.00
0.00

0.00
0.00

139,491,787.50
139,491,787.50

US DOLLAR Total

FIXED INCOME  Total
100,000,000.000

Base 1,002,717.39 0.00 0.00 139,491,787.50

139,491,787.500.000.001,002,717.39

100,000,000.000

SALES Total

Base
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANPurchase Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 04 Oct 20110.100% 31 Dec 2099 04 Oct 2011

156.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 156.25

156.25

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 13 Oct 20110.090% 31 Dec 2099 13 Oct 2011

96,307.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 96,307.64

96,307.64

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 17 Oct 20110.151% 31 Dec 2099 17 Oct 2011

483,484.630 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 483,484.63

483,484.63

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 18 Oct 20110.157% 31 Dec 2099 18 Oct 2011

269,476.560 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 269,476.56

269,476.56

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 19 Oct 20110.148% 31 Dec 2099 19 Oct 2011

9,075.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,075.00

9,075.00

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 27 Oct 20110.143% 31 Dec 2099 27 Oct 2011

46,988.130 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 46,988.13

46,988.13

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 28 Oct 20110.146% 31 Dec 2099 28 Oct 2011

50,077.080 0.00100.000000Local1.000000 0.00 0.00 50,077.08
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANPurchase Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 50,077.08

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 31 Oct 20110.145% 31 Dec 2099 31 Oct 2011

246,534.380 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 246,534.38

246,534.38
85749P9B9 Total

0.00 0.000.00 1,202,099.671,202,099.670 Local

0.00 0.00 0.00 1,202,099.67Base

0.001,202,099.670 Local
0.00Base

0.00
0.00

0.00
0.00

1,202,099.67
1,202,099.67

US DOLLAR Total

CASH EQUIVALENTS  Total
1,202,099.670

Base 0.00 0.00 0.00 1,202,099.67

EQUITY
US DOLLAR

BANKRUPTCY USD/DTC37045V100 GENERAL MOTORS CO 28 Oct 2011COMMON STOCK USD.01 28 Oct 2011

35.000 0.0026.220000Local1.000000
26.220000 0.00 0.00Base

0.00
0.00
0.00 917.70

917.70

BANKRUPTCY USD/DTC37045V118 GENERAL MOTORS CO WTS 28 Oct 2011CALL EXP 10JUL16 28 Oct 2011

32.000 0.0017.340000Local1.000000
17.340000 0.00 0.00Base

0.00
0.00
0.00 554.88

554.88

BANKRUPTCY USD/DTC37045V126 GENERAL MOTORS CO WTS 28 Oct 2011CALL EXP 10JUL19 28 Oct 2011

32.000 0.0012.000000Local1.000000
12.000000 0.00 0.00Base

0.00
0.00
0.00 384.00

384.00

EXCHANGE OFFER USD/DTC44044K101 HORIZON LINES INC CL A 03 Oct 2011 2COMMON STOCK USD.01 05 Oct 2011

136,363.680 0.000.006640Local1.000000 0.00 0.00 905.58
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANPurchase Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.006640 0.00 0.00Base 0.00 905.58

0.00136,462.680 Local
0.00Base

0.00
0.00

0.00
0.00

2,762.16
2,762.16

US DOLLAR Total

EQUITY  Total
136,462.680

Base 0.00 0.00 0.00 2,762.16

FIXED INCOME
US DOLLAR

BARCLAYS CAPITAL INC. USD/DTC090613AE0 BIOMET INC 07 Oct 201111.625%   15 Oct 201 13 Oct 2011

250,000.000 14,369.79103.750000Local1.000000
103.750000 14,369.79 0.00Base

0.00
0.00
0.00 259,375.00

259,375.00

JPMORGAN SECURITIES INC USD/DTC126307AD9 CSC HOLDINGS LLC 31 Oct 20116.75%   15 Nov 2021 OPEN

175,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,000.00

175,000.00

BARCLAYS CAPITAL INC. USD/DTC15671BAE1 CENVEO CORP 20 Oct 20118.875%   01 Feb 2018 25 Oct 2011

100,000.000 2,070.8384.250000Local1.000000
84.250000 2,070.83 0.00Base

0.00
0.00
0.00 84,250.00

84,250.00

JPMORGAN SECURITIES INC USD/DTC18538TAA7 CLEARWIRE COMM/FINANCE 18 Oct 201112%   01 Dec 2015 21 Oct 2011

130,000.000 6,066.6775.500000Local1.000000
75.500000 6,066.67 0.00Base

0.00
0.00
0.00 98,150.00

98,150.00

BANK OF AMERICA SECURITIES LLC USD/DTC18 Oct 2011 21 Oct 2011

115,000.000 5,366.6776.500000Local1.000000
76.500000 5,366.67 0.00Base

0.00
0.00
0.00 87,975.00

87,975.00
18538TAA7 Total

0.00 0.0011,433.34 186,125.00245,000.000 Local

11,433.34 0.00 0.00 186,125.00Base
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANPurchase Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC254423AB2 DINEEQUITY INC 11 Oct 20119.5%   30 Oct 2018 14 Oct 2011

225,000.000 9,737.5098.500000Local1.000000
98.500000 9,737.50 0.00Base

0.00
0.00
0.00 221,625.00

221,625.00

JEFFERIES+ COMPANY INC USD/DTC19 Oct 2011 24 Oct 2011

75,000.000 3,443.75103.250000Local1.000000
103.250000 3,443.75 0.00Base

0.00
0.00
0.00 77,437.50

77,437.50
254423AB2 Total

0.00 0.0013,181.25 299,062.50300,000.000 Local

13,181.25 0.00 0.00 299,062.50Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC29444UAJ5 EQUINIX INC 28 Oct 20118.125%   01 Mar 2018 OPEN

125,000.000 1,720.92109.500000Local1.000000
109.500000 1,720.92 0.00Base

0.00
0.00
0.00 136,875.00

136,875.00

UBS SECURITIES LLC USD/DTC35687MAQ0 FREESCALE SEMICONDUCTOR 11 Oct 201110.125%   15 Mar 201 14 Oct 2011

75,000.000 611.72104.750000Local1.000000
104.750000 611.72 0.00Base

0.00
0.00
0.00 78,562.50

78,562.50

EXCHANGE OFFER USD/DTC44044KAC5 HORIZON LINES INC 03 Oct 2011 26%   15 Apr 2017 05 Oct 2011

490,909.000 0.00109.101250Local1.000000
109.101250 0.00 0.00Base

0.00
0.00
0.00 535,587.86

535,587.86

EXCHANGE OFFER USD/DTC44044KAD3 HORIZON LINES INC 03 Oct 2011 26%   15 Apr 2017 05 Oct 2011

272,727.000 0.00109.101137Local1.000000
109.101137 0.00 0.00Base

0.00
0.00
0.00 297,548.26

297,548.26

JPMORGAN SECURITIES INC USD/DTC44049HAA1 HORIZON LINES LLC 05 Oct 201111%   15 Oct 2016 05 Oct 2011

580,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 580,000.00

580,000.00

JPMORGAN SECURITIES INC USD/DTC44049HAB9 HORIZON LINES LLC 05 Oct 20111%   15 Oct 2016 05 Oct 2011

305,000.000 0.00100.000000Local1.000000 0.00 0.00 305,000.00
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANPurchase Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 305,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC458204AJ3 INTELSAT BERMUDA LTD 12 Oct 201111.5%   04 Feb 2017 17 Oct 2011

700,000.000 13,863.8995.750000Local1.000000
95.750000 13,863.89 0.00Base

0.00
0.00
0.00 670,250.00

670,250.00

MORGAN STANLEY CO INCORPORATED USD/DTC12 Oct 2011 17 Oct 2011

150,000.000 2,970.8395.500000Local1.000000
95.500000 2,970.83 0.00Base

0.00
0.00
0.00 143,250.00

143,250.00
458204AJ3 Total

0.00 0.0016,834.72 813,500.00850,000.000 Local

16,834.72 0.00 0.00 813,500.00Base

EXCHANGE OFFER (NON CASH) USD/DTC55303QAC4 MGM RESORTS INTERNATIONAL 28 Oct 201110%   01 Nov 2016 28 Oct 2011

325,000.000 15,979.1797.547369Local1.000000
97.547369 15,979.17 0.00Base

0.00
0.00
0.00 317,028.95

317,028.95

BANK OF AMERICA SECURITIES LLC USD/DTC56808RAB2 MARINA DISTRICT FINANCE 14 Oct 20119.5%   15 Oct 2015 19 Oct 2011

150,000.000 158.3395.250000Local1.000000
95.250000 158.33 0.00Base

0.00
0.00
0.00 142,875.00

142,875.00

NOMURA SECURITIES/FIXED INCOME USD/DTC56808RAD8 MARINA DISTRICT FINANCE 20 Oct 20119.875%   15 Aug 2018 25 Oct 2011

225,000.000 4,320.3194.500000Local1.000000
94.500000 4,320.31 0.00Base

0.00
0.00
0.00 212,625.00

212,625.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC629855AQ0 NALCO CO 18 Oct 20116.625%   15 Jan 2019 21 Oct 2011

280,000.000 4,946.67111.625000Local1.000000
111.625000 4,946.67 0.00Base

0.00
0.00
0.00 312,550.00

312,550.00

JPMORGAN SECURITIES INC USD/DTC674215AD0 OASIS PETROLEUM INC 27 Oct 20116.5%   01 Nov 2021 OPEN

175,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,000.00

175,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC72347QAC7 PINNACLE FOODS FIN LLC 03 Oct 20119.25%   01 Apr 2015 06 Oct 2011
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANPurchase Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100,000.000 128.4797.000000Local1.000000
97.000000 128.47 0.00Base

0.00
0.00
0.00 97,000.00

97,000.00

PERSHING LLC USD/DTC896215AF7 TRIMAS CORP 18 Oct 20119.75%   15 Dec 2017 21 Oct 2011

90,000.000 3,071.25106.250000Local1.000000
106.250000 3,071.25 0.00Base

0.00
0.00
0.00 95,625.00

95,625.00

JEFFERIES+ COMPANY INC USD/DTC902494AS2 TYSON FOODS INC 03 Oct 201110.5%   01 Mar 2014 06 Oct 2011

150,000.000 1,531.25114.750000Local1.000000
114.750000 1,531.25 0.00Base

0.00
0.00
0.00 172,125.00

172,125.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC92926KAC7 WCA WASTE CORP 25 Oct 20117.5%   15 Jun 2019 28 Oct 2011

100,000.000 2,937.5096.000000Local1.000000
96.000000 2,937.50 0.00Base

0.00
0.00
0.00 96,000.00

96,000.00

93,295.525,363,636.000 Local
93,295.52Base

0.00
0.00

0.00
0.00

5,371,715.07
5,371,715.07

US DOLLAR Total

FIXED INCOME  Total
5,363,636.000

Base 93,295.52 0.00 0.00 5,371,715.07

6,576,576.900.000.0093,295.52

6,702,198.350

PURCHASE Total

Base
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANSales Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 03 Oct 20110.191% 31 Dec 2099 03 Oct 2011

6,609.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,609.43

6,609.43

STATE STREET BANK AND TRUST USD/CSW06 Oct 201131 Dec 2099 06 Oct 2011

239,509.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 239,509.74

239,509.74

STATE STREET BANK AND TRUST USD/CSW07 Oct 201131 Dec 2099 07 Oct 2011

678,813.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 678,813.89

678,813.89

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 14 Oct 20110.094% 31 Dec 2099 14 Oct 2011

310,536.720 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 310,536.72

310,536.72

STATE STREET BANK AND TRUST USD/CSW21 Oct 201131 Dec 2099 21 Oct 2011

115,575.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 115,575.15

115,575.15

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 24 Oct 20110.077% 31 Dec 2099 24 Oct 2011

80,881.250 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 80,881.25

80,881.25

STATE STREET BANK AND TRUST USD/CSW25 Oct 201131 Dec 2099 25 Oct 2011

303,266.140 0.00100.000000Local1.000000 0.00 0.00 303,266.14
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANSales Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 303,266.14

STATE STREET BANK AND TRUST USD/CSW26 Oct 201131 Dec 2099 26 Oct 2011

73,303.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 73,303.07

73,303.07
85749P9B9 Total

0.00 0.000.00 1,808,495.391,808,495.390 Local

0.00 0.00 0.00 1,808,495.39Base

0.001,808,495.390 Local
0.00Base

0.00
0.00

0.00
0.00

1,808,495.39
1,808,495.39

US DOLLAR Total

CASH EQUIVALENTS  Total
1,808,495.390

Base 0.00 0.00 0.00 1,808,495.39

FIXED INCOME
US DOLLAR

BARCLAYS CAPITAL INC. USD/DTC090613AD2 BIOMET INC 07 Oct 201110.375%   15 Oct 201 13 Oct 2011

250,000.000 12,824.65104.750000Local1.000000
104.750000 12,824.65 0.00Base

0.00
0.00
0.00 261,875.00

261,875.00

PERSHING LLC USD/DTC109178AG8 BRIGHAM EXPLORATION CO 18 Oct 20116.875%   01 Jun 2019 21 Oct 2011

170,000.000 4,934.72109.750000Local1.000000
109.750000 4,934.72 0.00Base

0.00
0.00
0.00 186,575.00

186,575.00

GOLDMAN SACHS + CO USD/DTC15672WAA2 CEQUEL COM HLDG I/CAP CP 13 Oct 20118.625%   15 Nov 2017 18 Oct 2011

250,000.000 9,164.06104.125000Local1.000000
104.125000 9,164.06 0.00Base

0.00
0.00
0.00 260,312.50

260,312.50

EXCHANGE OFFER USD/DTC44044KAB7 HORIZON LINES INC 03 Oct 2011 24.25%   15 Aug 2012 05 Oct 2011

900,000.000 5,312.4992.671300Local1.000000 0.00 0.00 834,041.70
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANSales Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

92.671300 5,312.49 0.00Base 0.00 834,041.70

MORGAN STANLEY CO INCORPORATED USD/DTC458204AF1 INTELSAT BERMUDA LTD 12 Oct 201111.5%   04 Feb 2017 13 Oct 2011

100,000.000 1,852.7893.500000Local1.000000
93.500000 1,852.78 0.00Base

0.00
0.00
0.00 93,500.00

93,500.00

MORGAN STANLEY CO INCORPORATED USD/DTC12 Oct 2011 17 Oct 2011

150,000.000 2,970.8393.500000Local1.000000
93.500000 2,970.83 0.00Base

0.00
0.00
0.00 140,250.00

140,250.00

MORGAN STANLEY CO INCORPORATED USD/DTC12 Oct 2011 17 Oct 2011

700,000.000 13,863.8994.000000Local1.000000
94.000000 13,863.89 0.00Base

0.00
0.00
0.00 658,000.00

658,000.00
458204AF1 Total

0.00 0.0018,687.50 891,750.00950,000.000 Local

18,687.50 0.00 0.00 891,750.00Base

EXCHANGE OFFER (NON CASH) USD/DTC55303QAB6 MGM RESORTS INTL 28 Oct 201110%   01 Nov 2016 28 Oct 2011

325,000.000 15,979.1797.547369Local1.000000
97.547369 15,979.17 0.00Base

0.00
0.00
0.00 317,028.95

317,028.95

BARCLAYS CAPITAL INC. USD/DTC56808RAB2 MARINA DISTRICT FINANCE 25 Oct 20119.5%   15 Oct 2015 28 Oct 2011

150,000.000 514.5899.000000Local1.000000
99.000000 514.58 0.00Base

0.00
0.00
0.00 148,500.00

148,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC56808RAD8 MARINA DISTRICT FINANCE 14 Oct 20119.875%   15 Aug 2018 19 Oct 2011

150,000.000 2,633.3393.750000Local1.000000
93.750000 2,633.33 0.00Base

0.00
0.00
0.00 140,625.00

140,625.00

PERSHING LLC USD/DTC63530QAC3 NATIONAL CINEMEDIA LLC 26 Oct 20117.875%   15 Jul 2021 31 Oct 2011

135,000.000 3,425.63101.000000Local1.000000
101.000000 3,425.63 0.00Base

0.00
0.00
0.00 136,350.00

136,350.00

JPMORGAN SECURITIES INC USD/DTC26 Oct 2011 31 Oct 2011

90,000.000 2,283.75100.250000Local1.000000 0.00 0.00 90,225.00
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANSales Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.250000 2,283.75 0.00Base 0.00 90,225.00

PERSHING LLC USD/DTC31 Oct 2011 OPEN

300,000.000 7,743.75101.250000Local1.000000
101.250000 7,743.75 0.00Base

0.00
0.00
0.00 303,750.00

303,750.00
63530QAC3 Total

0.00 0.0013,453.13 530,325.00525,000.000 Local

13,453.13 0.00 0.00 530,325.00Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC656559BP5 NORTEK INC 18 Oct 20118.5%   15 Apr 2021 21 Oct 2011

115,000.000 162.9282.000000Local1.000000
82.000000 162.92 0.00Base

0.00
0.00
0.00 94,300.00

94,300.00

JPMORGAN SECURITIES INC USD/DTC674215AD0 OASIS PETROLEUM INC 27 Oct 20116.5%   01 Nov 2021 OPEN

175,000.000 0.00100.750000Local1.000000
100.750000 0.00 0.00Base

0.00
0.00
0.00 176,312.50

176,312.50

BARCLAYS CAPITAL INC. USD/DTC72347QAC7 PINNACLE FOODS FIN LLC 20 Oct 20119.25%   01 Apr 2015 21 Oct 2011

205,000.000 1,053.47103.000000Local1.000000
103.000000 1,053.47 0.00Base

0.00
0.00
0.00 211,150.00

211,150.00

JEFFERIES+ COMPANY INC USD/DTC24 Oct 2011 27 Oct 2011

45,000.000 300.63103.750000Local1.000000
103.750000 300.63 0.00Base

0.00
0.00
0.00 46,687.50

46,687.50
72347QAC7 Total

0.00 0.001,354.10 257,837.50250,000.000 Local

1,354.10 0.00 0.00 257,837.50Base

BANK OF AMERICA SECURITIES LLC USD/DTC761733AA2 REYNOLDS GRP ISS/REYNOLD 04 Oct 20117.75%   15 Oct 2016 07 Oct 2011

200,000.000 8,186.1199.000000Local1.000000
99.000000 8,186.11 0.00Base

0.00
0.00
0.00 198,000.00

198,000.00

PERSHING LLC USD/DTC871507AE9 SYMBION INC 12 Oct 20118%   15 Jun 2016 17 Oct 2011

300,000.000 8,200.0090.000000Local1.000000 0.00 0.00 270,000.00
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NJEG
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD LOGANSales Report by Report Date
LOGAN CIRCLE PARTNERS, L.P.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

90.000000 8,200.00 0.00Base 0.00 270,000.00

101,406.764,710,000.000 Local
101,406.76Base

0.00
0.00

0.00
0.00

4,567,483.15
4,567,483.15

US DOLLAR Total

FIXED INCOME  Total
4,710,000.000

Base 101,406.76 0.00 0.00 4,567,483.15

6,375,978.540.000.00101,406.76

6,518,495.390

SALES Total

Base
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NJEH
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD POSTPurchase Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 11 Oct 20110.111% 31 Dec 2099 11 Oct 2011

898,839.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 898,839.41

898,839.41

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 13 Oct 20110.114% 31 Dec 2099 13 Oct 2011

601,452.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 601,452.52

601,452.52

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 14 Oct 20110.132% 31 Dec 2099 14 Oct 2011

326.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 326.41

326.41

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 19 Oct 20110.151% 31 Dec 2099 19 Oct 2011

478,485.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 478,485.16

478,485.16

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 20 Oct 20110.145% 31 Dec 2099 20 Oct 2011

816,429.780 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 816,429.78

816,429.78

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 27 Oct 20110.143% 31 Dec 2099 27 Oct 2011

97,791.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 97,791.67

97,791.67

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 31 Oct 20110.145% 31 Dec 2099 31 Oct 2011

532,792.110 0.00100.000000Local1.000000 0.00 0.00 532,792.11
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NJEH
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD POSTPurchase Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 532,792.11
85749P9B9 Total

0.00 0.000.00 3,426,117.063,426,117.060 Local

0.00 0.00 0.00 3,426,117.06Base

0.003,426,117.060 Local
0.00Base

0.00
0.00

0.00
0.00

3,426,117.06
3,426,117.06

US DOLLAR Total

CASH EQUIVALENTS  Total
3,426,117.060

Base 0.00 0.00 0.00 3,426,117.06

FIXED INCOME
US DOLLAR

CLEARVIEWTRADING ADVISORS INC USD/DTC04226QAA0 ARMORED AUTOGROUP INC 17 Oct 20119.25%   01 Nov 2018 20 Oct 2011

400,000.000 17,369.4481.515000Local1.000000
81.515000 17,369.44 0.00Base

0.00
0.00
0.00 326,060.00

326,060.00

BARCLAYS CAPITAL INC USD/DTC07370UAA8 BEAGLE ACQUISITION CORP 14 Oct 201111%   31 Dec 2019 OPEN

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

STERNE, AGEE, AND LEACH INC USD/DTC14 Oct 2011 OPEN

125,000.000 0.00102.750000Local1.000000
102.750000 0.00 0.00Base

0.00
0.00
0.00 128,437.50

128,437.50

STERNE, AGEE, AND LEACH INC USD/DTC25 Oct 2011 OPEN

225,000.000 0.00103.125000Local1.000000
103.125000 0.00 0.00Base

0.00
0.00
0.00 232,031.25

232,031.25

STERNE, AGEE, AND LEACH INC USD/DTC27 Oct 2011 OPEN

125,000.000 0.00104.000000Local1.000000
104.000000 0.00 0.00Base

0.00
0.00
0.00 130,000.00

130,000.00
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NJEH
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD POSTPurchase Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

07370UAA8 Total

0.00 0.000.00 690,468.75675,000.000 Local

0.00 0.00 0.00 690,468.75Base

MORGAN STANLEY CO INCORPORATED USD/DTC17004RAA8 CHIRON MERGER SUB INC 25 Oct 201110.5%   01 Nov 2018 OPEN

250,000.000 0.0098.198000Local1.000000
98.198000 0.00 0.00Base

0.00
0.00
0.00 245,495.00

245,495.00

BANK OF AMERICA SECURITIES LLC USD/DTC25470XAB1 DISH DBS CORP 05 Oct 20117.875%   01 Sep 2019 11 Oct 2011

250,000.000 2,187.50100.500000Local1.000000
100.500000 2,187.50 0.00Base

0.00
0.00
0.00 251,250.00

251,250.00

AUTREPAT-INT RE USD/DTC30250KAC3 FGI HLDG CO INC 01 Oct 201111.25%   01 Oct 2015

10,273.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,273.00

10,273.00

AUTREPAT-INT RE USD/DTC01 Oct 2011 CANCEL

-10,273.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -10,273.00

-10,273.00

AUTREPAT-INT RE USD/DTC03 Oct 2011

10,273.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,273.00

10,273.00

AUTREPAT-INT RE USD/DTC03 Oct 2011 CANCEL

-10,273.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -10,273.00

-10,273.00

AUTREPAT-INT RE USD/DTC01 Oct 2011 203 Oct 2011

10,273.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,273.00

10,273.00
30250KAC3 Total

0.00 0.000.00 10,273.0010,273.000 Local

0.00 0.00 0.00 10,273.00Base
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NJEH
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD POSTPurchase Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

J.P. MORGAN SECURITIES LLC USD/DTC30251GAH0 FMG RESOURCES AUG 2006 25 Oct 20118.25%   01 Nov 2019 28 Oct 2011

700,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 700,000.00

700,000.00

OPPENHEIMER + CO. INC. USD/DTC37932JAC7 GLOBAL CROSSING LTD 06 Oct 201112%   15 Sep 2015 07 Oct 2011

750,000.000 5,500.00115.000000Local1.000000
115.000000 5,500.00 0.00Base

0.00
0.00
0.00 862,500.00

862,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC37932JAD5 GLOBAL CROSSING LTD 04 Oct 20119%   15 Nov 2019

950,000.000 33,250.00121.500000Local1.000000
121.500000 33,250.00 0.00Base

0.00
0.00
0.00 1,154,250.00

1,154,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC04 Oct 2011 CANCEL

-950,000.000 -33,250.00121.500000Local1.000000
121.500000 -33,250.00 0.00Base

0.00
0.00
0.00 -1,154,250.00

-1,154,250.00
37932JAD5 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

BARCLAYS CAPITAL INC USD/DTC404121AD7 HCA INC 18 Oct 20117.5%   15 Feb 2022 21 Oct 2011

125,000.000 2,083.3397.250000Local1.000000
97.250000 2,083.33 0.00Base

0.00
0.00
0.00 121,562.50

121,562.50

RBS SECURITIES INC. USD/DTC428303AJ0 HEXION US FIN/NOVA SOTI 05 Oct 20118.875%   01 Feb 2018 11 Oct 2011

625,000.000 10,785.5978.500000Local1.000000
78.500000 10,785.59 0.00Base

0.00
0.00
0.00 490,625.00

490,625.00

DEUTSCHE BANK SECURITIES INC USD/DTC69138WAA7 OXEA FIN + CY S C A 20 Oct 20119.5%   15 Jul 2017 25 Oct 2011

700,000.000 18,472.2299.000000Local1.000000
99.000000 18,472.22 0.00Base

0.00
0.00
0.00 693,000.00

693,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC695459AF4 PAETEC HOLDING CORP 12 Oct 20119.875%   01 Dec 2018 17 Oct 2011

400,000.000 14,922.22104.750000Local1.000000
104.750000 14,922.22 0.00Base

0.00
0.00
0.00 419,000.00

419,000.00
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NJEH
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD POSTPurchase Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BANK OF AMERICA SECURITIES LLC USD/DTC74819RAK2 QUEBECOR MEDIA INC 06 Oct 20117.75%   15 Mar 2016 12 Oct 2011

750,000.000 18,890.6399.750000Local1.000000
99.750000 18,890.63 0.00Base

0.00
0.00
0.00 748,125.00

748,125.00

CLEARVIEWTRADING ADVISORS INC USD/DTC88033GBG4 TENET HEALTHCARE CORP 17 Oct 201110%   01 May 2018 20 Oct 2011

400,000.000 18,777.78113.012500Local1.000000
113.012500 18,777.78 0.00Base

0.00
0.00
0.00 452,050.00

452,050.00

BARCLAYS CAPITAL INC USD/DTC91911XAL8 VALEANT PHARMACEUTICALS 20 Oct 20116.75%   01 Oct 2017 25 Oct 2011

200,000.000 900.0097.750000Local1.000000
97.750000 900.00 0.00Base

0.00
0.00
0.00 195,500.00

195,500.00

J.P. MORGAN SECURITIES LLC USD/DTC91911XAR5 VALEANT PHARMACEUTICALS 06 Oct 20116.5%   15 Jul 2016 12 Oct 2011

350,000.000 5,497.9292.625000Local1.000000
92.625000 5,497.92 0.00Base

0.00
0.00
0.00 324,187.50

324,187.50

115,386.636,585,273.000 Local
115,386.63Base

0.00
0.00

0.00
0.00

6,530,096.75
6,530,096.75

US DOLLAR Total

FIXED INCOME  Total
6,585,273.000

Base 115,386.63 0.00 0.00 6,530,096.75

9,956,213.810.000.00115,386.63

10,011,390.060

PURCHASE Total

Base
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NJEH
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD POSTSales Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 03 Oct 20110.117% 31 Dec 2099 03 Oct 2011

434,103.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 434,103.57

434,103.57

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 05 Oct 20110.101% 31 Dec 2099 05 Oct 2011

985,944.440 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 985,944.44

985,944.44

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 07 Oct 20110.092% 31 Dec 2099 07 Oct 2011

636,783.330 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 636,783.33

636,783.33

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 12 Oct 20110.097% 31 Dec 2099 12 Oct 2011

1,111,842.170 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,111,842.17

1,111,842.17

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 17 Oct 20110.099% 31 Dec 2099 17 Oct 2011

69,950.850 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 69,950.85

69,950.85

STATE STREET BANK AND TRUST USD/CSW21 Oct 201131 Dec 2099 21 Oct 2011

123,645.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 123,645.83

123,645.83

STATE STREET BANK AND TRUST USD/CSW25 Oct 201131 Dec 2099 25 Oct 2011

907,872.220 0.00100.000000Local1.000000 0.00 0.00 907,872.22

Books Closed Prepared by State StreetPage 68



NJEH
October 31, 2011

FUND:
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COMMON B HIGH YIELD POSTSales Report by Report Date
POST ADVISORY GROUP, LLC

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 907,872.22

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 26 Oct 20110.104% 31 Dec 2099 26 Oct 2011

6,476.070 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,476.07

6,476.07

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 28 Oct 20110.091% 31 Dec 2099 28 Oct 2011

700,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 700,000.00

700,000.00
85749P9B9 Total

0.00 0.000.00 4,976,618.484,976,618.480 Local

0.00 0.00 0.00 4,976,618.48Base

0.004,976,618.480 Local
0.00Base

0.00
0.00

0.00
0.00

4,976,618.48
4,976,618.48

US DOLLAR Total

CASH EQUIVALENTS  Total
4,976,618.480

Base 0.00 0.00 0.00 4,976,618.48

FIXED INCOME
US DOLLAR

JEFFERIESHIGH YIELD TRADING LLC USD/DTC01660NAA6 ALGOMA ACQUISTION CORP 04 Oct 20119.875%   15 Jun 2015 07 Oct 2011

300,000.000 9,216.6774.000000Local1.000000
74.000000 9,216.67 0.00Base

0.00
0.00
0.00 222,000.00

222,000.00

BROADPOINT CAPITAL USD/DTC030096AG6 AMERICAN STORES CO 17 Oct 20117.9%   01 May 2017 20 Oct 2011

400,000.000 14,834.4491.987500Local1.000000
91.987500 14,834.44 0.00Base

0.00
0.00
0.00 367,950.00

367,950.00

STERNE, AGEE, AND LEACH INC USD/DTC04523XAB3 ASPECT SOFTWARE INC 27 Oct 201110.625%   15 May 201 OPEN
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Broker NameTrd Date Stl Date
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200,000.000 9,798.61101.480000Local1.000000
101.480000 9,798.61 0.00Base

0.00
0.00
0.00 202,960.00

202,960.00

DEUTSCHE BANK SECURITIES INC USD/DTC06846NAC8 BILL BARRETT CORP 26 Oct 20117.625%   01 Oct 2019 31 Oct 2011

125,000.000 900.17106.000000Local1.000000
106.000000 900.17 0.00Base

0.00
0.00
0.00 132,500.00

132,500.00

BROADPOINT CAPITAL USD/DTC09643PAB4 BLYTH INC FORMERLY BLYTH INDS 17 Oct 20115.5%   01 Nov 2013 20 Oct 2011

550,000.000 14,200.69101.235000Local1.000000
101.235000 14,200.69 0.00Base

0.00
0.00
0.00 556,792.50

556,792.50

SEAPORT SECURITIES CORP USD/DTC09776NAB8 BON TON DEPT STORES INC 26 Oct 201110.25%   15 Mar 2014 31 Oct 2011

200,000.000 2,619.4487.980000Local1.000000
87.980000 2,619.44 0.00Base

0.00
0.00
0.00 175,960.00

175,960.00

STERNE, AGEE, AND LEACH INC USD/DTC121579AF3 BURLINGTON COAT FACTORY 27 Oct 201110%   15 Feb 2019 OPEN

100,000.000 2,111.1198.230000Local1.000000
98.230000 2,111.11 0.00Base

0.00
0.00
0.00 98,230.00

98,230.00

CALLED BONDS USD/DTC125581FU7 CIT GROUP INC NEW 13 Oct 20117%   01 May 2014 13 Oct 2011

184,793.840 107.79101.999990Local1.000000
101.999990 107.79 0.00Base

0.00
0.00
0.00 188,489.70

188,489.70

CANTOR FITZGERALD & CO USD/DTC17004RAA8 CHIRON MERGER SUB INC 26 Oct 201110.5%   01 Nov 2018 OPEN

250,000.000 0.0099.500000Local1.000000
99.500000 0.00 0.00Base

0.00
0.00
0.00 248,750.00

248,750.00

STERNE, AGEE, AND LEACH INC USD/DTC17037NAC4 CHOCTAW RESORT DEV ENTERPRISE 27 Oct 20117.25%   15 Nov 2019 OPEN

200,000.000 6,686.1161.480000Local
200,000.000

1.000000
61.480000 6,686.11 0.00Base

0.00
0.00
0.00 122,960.00

122,960.00

BANK OF AMERICA SECURITIES LLC USD/DTC17121EAC1 CHRYSLER GP CG CO ISSUER 17 Oct 20118.25%   15 Jun 2021 20 Oct 2011

400,000.000 13,383.3386.500000Local1.000000
86.500000 13,383.33 0.00Base

0.00
0.00
0.00 346,000.00

346,000.00
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face
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IMPERIAL CAPITAL LLC USD/DTC21 Oct 2011 26 Oct 2011

275,000.000 9,579.1788.250000Local1.000000
88.250000 9,579.17 0.00Base

0.00
0.00
0.00 242,687.50

242,687.50
17121EAC1 Total

0.00 0.0022,962.50 588,687.50675,000.000 Local

22,962.50 0.00 0.00 588,687.50Base

STERNE, AGEE, AND LEACH INC USD/DTC270321AC6 EARTHLINK INC 27 Oct 20118.875%   15 May 2019 OPEN

100,000.000 4,043.0695.105000Local1.000000
95.105000 4,043.06 0.00Base

0.00
0.00
0.00 95,105.00

95,105.00

CIBC WORLD MARKETS CORP USD/DTC29273VAC4 ENERGY TRANSFER EQUITY 07 Oct 20117.5%   15 Oct 2020 13 Oct 2011

225,000.000 8,343.75103.250000Local1.000000
103.250000 8,343.75 0.00Base

0.00
0.00
0.00 232,312.50

232,312.50

BANK OF AMERICA SECURITIES LLC USD/DTC14 Oct 2011 19 Oct 2011

225,000.000 187.50104.750000Local1.000000
104.750000 187.50 0.00Base

0.00
0.00
0.00 235,687.50

235,687.50
29273VAC4 Total

0.00 0.008,531.25 468,000.00450,000.000 Local

8,531.25 0.00 0.00 468,000.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC404121AD7 HCA INC 31 Oct 20117.5%   15 Feb 2022 OPEN

125,000.000 2,395.83101.500000Local1.000000
101.500000 2,395.83 0.00Base

0.00
0.00
0.00 126,875.00

126,875.00

STERNE, AGEE, AND LEACH INC USD/DTC412690AA7 HARLAND CLARKE HLDGS CORP 27 Oct 201110.105%   15 May 201 OPEN

400,000.000 5,066.6769.480000Local1.000000
69.480000 5,066.67 0.00Base

0.00
0.00
0.00 277,920.00

277,920.00

RBS SECURITIES INC. USD/DTC428303AM3 HEXION US FIN/NOVA SCOTI 05 Oct 20119%   15 Nov 2020 11 Oct 2011

625,000.000 22,812.5068.000000Local1.000000
68.000000 22,812.50 0.00Base

0.00
0.00
0.00 425,000.00

425,000.00
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SEAPORT SECURITIES CORP USD/DTC584705AA5 MEDIMPACT HOLDINGS INC 27 Oct 201110.5%   01 Feb 2018 OPEN

200,000.000 5,250.0095.480000Local1.000000
95.480000 5,250.00 0.00Base

0.00
0.00
0.00 190,960.00

190,960.00

PERSHING LLC USD/DTC683797AB0 OPPENHEIMER HOLDINGS INC 07 Oct 20118.75%   15 Apr 2018 13 Oct 2011

175,000.000 7,698.7894.000000Local1.000000
94.000000 7,698.78 0.00Base

0.00
0.00
0.00 164,500.00

164,500.00

PERSHING LLC USD/DTC24 Oct 2011 27 Oct 2011

100,000.000 291.6797.500000Local1.000000
97.500000 291.67 0.00Base

0.00
0.00
0.00 97,500.00

97,500.00

RBC CAPITAL MARKETS USD/DTC26 Oct 2011 31 Oct 2011

225,000.000 875.0097.750000Local1.000000
97.750000 875.00 0.00Base

0.00
0.00
0.00 219,937.50

219,937.50
683797AB0 Total

0.00 0.008,865.45 481,937.50500,000.000 Local

8,865.45 0.00 0.00 481,937.50Base

JEFFERIESHIGH YIELD TRADING LLC USD/DTC823777AH0 SHERIDAN GROUP INC/THE 17 Oct 201112.5%   15 Apr 2014 20 Oct 2011

375,000.000 651.0484.500000Local1.000000
84.500000 651.04 0.00Base

0.00
0.00
0.00 316,875.00

316,875.00

IMPERIAL CAPITAL LLC USD/DTC28 Oct 2011 OPEN

150,000.000 885.4285.750000Local1.000000
85.750000 885.42 0.00Base

0.00
0.00
0.00 128,625.00

128,625.00
823777AH0 Total

0.00 0.001,536.46 445,500.00525,000.000 Local

1,536.46 0.00 0.00 445,500.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC882330AH6 TEXAS COMPETITIVE ELEC HLDGS 11 Oct 201110.5%   01 Nov 2016 14 Oct 2011

816.000 0.0040.000000Local1.000000
40.000000 0.00 0.00Base

0.00
0.00
0.00 326.40

326.40
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RBC CAPITAL MARKETS USD/DTC89255MAA4 TRADER CORP 14 Oct 20119.875%   15 Aug 2018 19 Oct 2011

275,000.000 6,110.1686.000000Local1.000000
86.000000 6,110.16 0.00Base

0.00
0.00
0.00 236,500.00

236,500.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC92922PAB2 W+T OFFSHORE INC. 27 Oct 20118.5%   15 Jun 2019 OPEN

100,000.000 3,329.17104.000000Local1.000000
104.000000 3,329.17 0.00Base

0.00
0.00
0.00 104,000.00

104,000.00

151,378.086,485,609.840 Local
151,378.08200,000.000 Base

0.00
0.00

0.00
0.00

5,757,403.60
5,757,403.60

US DOLLAR Total

FIXED INCOME  Total
6,485,609.840

200,000.000 Base 151,378.08 0.00 0.00 5,757,403.60

10,734,022.080.000.00151,378.08

11,462,228.320

200,000.000

SALES Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 03 Oct 20110.091% 31 Dec 2099 03 Oct 2011

562,949.410 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 562,949.41

562,949.41

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 07 Oct 20110.088% 31 Dec 2099 07 Oct 2011

8,850.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,850.00

8,850.00

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 14 Oct 20110.132% 31 Dec 2099 14 Oct 2011

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 17 Oct 20110.151% 31 Dec 2099 17 Oct 2011

1,230,586.460 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,230,586.46

1,230,586.46

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 21 Oct 20110.140% 31 Dec 2099 21 Oct 2011

568,207.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 568,207.28

568,207.28

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 25 Oct 20110.140% 31 Dec 2099 25 Oct 2011

211.990 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 211.99

211.99
85749P9B9 Total

0.00 0.000.00 2,370,805.152,370,805.150 Local

0.00 0.00 0.00 2,370,805.15Base
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0.002,370,805.150 Local
0.00Base

0.00
0.00

0.00
0.00

2,370,805.15
2,370,805.15

US DOLLAR Total

CASH EQUIVALENTS  Total
2,370,805.150

Base 0.00 0.00 0.00 2,370,805.15

FIXED INCOME
US DOLLAR

EXCHANGE OFFER (NON CASH) USD/DTC014477AM5 ALERIS INTL INC 13 Oct 2011 17.625%   15 Feb 2018 14 Oct 2011

2,000,000.000 24,569.4497.756220Local1.000000
97.756220 24,569.44 0.00Base

0.00
0.00
0.00 1,955,124.40

1,955,124.40

WELLS FARGO SECURITIES LLC USD/DTC039380AD2 ARCH COAL INC 05 Oct 20117%   15 Jun 2019 11 Oct 2011

500,000.000 11,375.0092.500000Local1.000000
92.500000 11,375.00 0.00Base

0.00
0.00
0.00 462,500.00

462,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC071707AP8 BAUSCH + LOMB INC 19 Oct 20119.875%   01 Nov 2015 24 Oct 2011

1,250,000.000 59,318.58103.000000Local1.000000
103.000000 59,318.58 0.00Base

0.00
0.00
0.00 1,287,500.00

1,287,500.00

EXCHANGE OFFER (NON CASH) USD/DTC147448AG9 CASELLA WASTE SYSTEMS IN 03 Oct 2011 17.75%   15 Feb 2019 04 Oct 2011

500,000.000 5,166.67100.000000Local1.000000
100.000000 5,166.67 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

WELLS FARGO SECURITIES LLC USD/DTC20854PAD1 CONSOL ENERGY INC 05 Oct 20118%   01 Apr 2017 11 Oct 2011

350,000.000 777.78103.250000Local1.000000
103.250000 777.78 0.00Base

0.00
0.00
0.00 361,375.00

361,375.00

EXCHANGE OFFER (NON CASH) USD/DTC23327BAD5 DJO FIN LLC/DJO FIN CORP 07 Oct 2011 49.75%   15 Oct 2017 11 Oct 2011

500,000.000 23,291.67101.785940Local1.000000
101.785940 23,291.67 0.00Base

0.00
0.00
0.00 508,929.70

508,929.70
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BARCLAYS CAPITAL INC. USD/DTC254423AB2 DINEEQUITY INC 07 Oct 20119.5%   30 Oct 2018 13 Oct 2011

1,000,000.000 43,013.8998.250000Local1.000000
98.250000 43,013.89 0.00Base

0.00
0.00
0.00 982,500.00

982,500.00

EXCHANGE OFFER (NON CASH) USD/DTC25470XAE5 DISH DBS CORP 19 Oct 20116.75%   01 Jun 2021

500,000.000 15,375.0099.129008Local1.000000
99.129008 15,375.00 0.00Base

0.00
0.00
0.00 495,645.04

495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC19 Oct 2011 CANCEL

-500,000.000 -15,375.0099.129008Local1.000000
99.129008 -15,375.00 0.00Base

0.00
0.00
0.00 -495,645.04

-495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011

500,000.000 15,375.0099.129008Local1.000000
99.129008 15,375.00 0.00Base

0.00
0.00
0.00 495,645.04

495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 CANCEL

-500,000.000 -15,375.0099.129008Local1.000000
99.129008 -15,375.00 0.00Base

0.00
0.00
0.00 -495,645.04

-495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 324 Oct 2011

500,000.000 15,562.5099.129008Local1.000000
99.129008 15,562.50 0.00Base

0.00
0.00
0.00 495,645.04

495,645.04
25470XAE5 Total

0.00 0.0015,562.50 495,645.04500,000.000 Local

15,562.50 0.00 0.00 495,645.04Base

AUTREPAT-INT RE USD/DTC30250KAC3 FGI HLDG CO INC 01 Oct 201111.25%   01 Oct 2015

23,322.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,322.00

23,322.00

AUTREPAT-INT RE USD/DTC01 Oct 2011 CANCEL

-23,322.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -23,322.00

-23,322.00
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AUTREPAT-INT RE USD/DTC03 Oct 2011

23,322.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,322.00

23,322.00

AUTREPAT-INT RE USD/DTC03 Oct 2011 CANCEL

-23,322.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 -23,322.00

-23,322.00

AUTREPAT-INT RE USD/DTC01 Oct 2011 203 Oct 2011

23,322.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 23,322.00

23,322.00
30250KAC3 Total

0.00 0.000.00 23,322.0023,322.000 Local

0.00 0.00 0.00 23,322.00Base

JPMORGAN SECURITIES INC USD/DTC30251GAH0 FMG RESOURCES AUG 2006 25 Oct 20118.25%   01 Nov 2019 28 Oct 2011

750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC404119BK4 HCA INC 05 Oct 20117.25%   15 Sep 2020 11 Oct 2011

500,000.000 2,618.06100.000000Local1.000000
100.000000 2,618.06 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

JEFFERIES+ COMPANY INC USD/DTC44701QAU6 HUNTSMAN INTERNATIONAL L 05 Oct 20118.625%   15 Mar 2020 11 Oct 2011

250,000.000 1,557.2990.125000Local1.000000
90.125000 1,557.29 0.00Base

0.00
0.00
0.00 225,312.50

225,312.50

JPMORGAN SECURITIES INC USD/DTC45073HAA7 IVD ACQUISITION CORP 06 Oct 201111.125%   15 Aug 201 12 Oct 2011

250,000.000 4,094.6299.500000Local1.000000
99.500000 4,094.62 0.00Base

0.00
0.00
0.00 248,750.00

248,750.00

RBC CAPITAL MARKETS USD/DTC45824TAD7 INTELSAT JACKSON HLDG 05 Oct 20117.25%   01 Apr 2019 11 Oct 2011

300,000.000 604.1792.000000Local1.000000
92.000000 604.17 0.00Base

0.00
0.00
0.00 276,000.00

276,000.00
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View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOPurchase Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EXCHANGE OFFER (NON CASH) USD/DTC552078BA4 LYONDELL CHEMICAL CO 17 Oct 2011 38%   01 Nov 2017 20 Oct 2011

626,000.000 23,092.44100.790099Local1.000000
100.790099 23,092.44 0.00Base

0.00
0.00
0.00 630,946.02

630,946.02

EXCHANGE OFFER (NON CASH) USD/DTC55303QAC4 MGM RESORTS INTERNATIONAL 28 Oct 201110%   01 Nov 2016 28 Oct 2011

750,000.000 36,875.0099.166896Local1.000000
99.166896 36,875.00 0.00Base

0.00
0.00
0.00 743,751.72

743,751.72

BANK OF AMERICA SECURITIES LLC USD/DTC55303QAD2 MGM RESORTS INTERNATIONAL 05 Oct 20119%   15 Mar 2020 11 Oct 2011

200,000.000 1,300.00102.000000Local1.000000
102.000000 1,300.00 0.00Base

0.00
0.00
0.00 204,000.00

204,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC67000XAM8 NOVELIS INC 06 Oct 20118.75%   15 Dec 2020 12 Oct 2011

250,000.000 7,109.3896.500000Local1.000000
96.500000 7,109.38 0.00Base

0.00
0.00
0.00 241,250.00

241,250.00

WELLS FARGO SECURITIES LLC USD/DTC67105EAB8 OSI RESTAURANT PARTNERS LLC 28 Oct 201110%   15 Jun 2015 OPEN

250,000.000 9,513.89103.250000Local1.000000
103.250000 9,513.89 0.00Base

0.00
0.00
0.00 258,125.00

258,125.00

JPMORGAN SECURITIES INC USD/DTC674215AD0 OASIS PETROLEUM INC 27 Oct 20116.5%   01 Nov 2021 OPEN

300,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000.00

300,000.00

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC72147KAA6 PILGRIMS PRIDE CORP 26 Oct 20117.875%   15 Dec 2018 31 Oct 2011

250,000.000 7,437.5085.000000Local1.000000
85.000000 7,437.50 0.00Base

0.00
0.00
0.00 212,500.00

212,500.00

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC74959GAA8 REYNOLDS GRP ISS/REYNOLD 05 Oct 20117.125%   15 Apr 2019 11 Oct 2011

250,000.000 8,708.3392.875000Local1.000000
92.875000 8,708.33 0.00Base

0.00
0.00
0.00 232,187.50

232,187.50

BNP PARIBAS SECURITIES CORP./FIXED USD/DTC81211KAR1 SEALED AIR CORP 13 Oct 20118.375%   15 Sep 2021 18 Oct 2011

500,000.000 1,744.79104.500000Local1.000000 0.00 0.00 522,500.00
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOPurchase Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

104.500000 1,744.79 0.00Base 0.00 522,500.00

UBS SECURITIES LLC USD/DTC893647AN7 TRANSDIGM INC 14 Sep 20117.75%   15 Dec 2018 CANCEL

-250,000.000 -5,059.03103.750000Local1.000000
103.750000 -5,059.03 0.00Base

0.00
0.00
0.00 -259,375.00

-259,375.00

EXCHANGE OFFER (NON CASH) USD/DTC893647AP2 TRANSDIGM INC 15 Sep 20117.75%   15 Dec 2018 CANCEL

-2,000,000.000 -38,750.00101.847271Local1.000000
101.847271 -38,750.00 0.00Base

0.00
0.00
0.00 -2,036,945.42

-2,036,945.42

EXCHANGE OFFER (NON CASH) USD/DTC15 Sep 2011

2,000,000.000 38,750.00101.847271Local1.000000
101.847271 38,750.00 0.00Base

0.00
0.00
0.00 2,036,945.42

2,036,945.42

EXCHANGE OFFER (NON CASH) USD/DTC15 Sep 2011 CANCEL

-2,000,000.000 -38,750.00101.847271Local1.000000
101.847271 -38,750.00 0.00Base

0.00
0.00
0.00 -2,036,945.42

-2,036,945.42

EXCHANGE OFFER (NON CASH) USD/DTC15 Sep 2011 621 Sep 2011

1,750,000.000 33,906.25101.562995Local1.000000
101.562995 33,906.25 0.00Base

0.00
0.00
0.00 1,777,352.42

1,777,352.42
893647AP2 Total

0.00 0.00-4,843.75 -259,593.00-250,000.000 Local

-4,843.75 0.00 0.00 -259,593.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC914906AH5 UNIVISION COMMUNICATIONS 05 Oct 20117.875%   01 Nov 2020 11 Oct 2011

250,000.000 8,750.0089.000000Local1.000000
89.000000 8,750.00 0.00Base

0.00
0.00
0.00 222,500.00

222,500.00

286,578.2211,799,322.000 Local
286,578.22Base

0.00
0.00

0.00
0.00

11,625,750.88
11,625,750.88

US DOLLAR Total

FIXED INCOME  Total
11,799,322.000
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOPurchase Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 286,578.22 0.00 0.00 11,625,750.88

13,996,556.030.000.00286,578.22

14,170,127.150

PURCHASE Total

Base
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOSales Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 04 Oct 20110.080% 31 Dec 2099 04 Oct 2011

1,065,793.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,065,793.36

1,065,793.36

STATE STREET BANK AND TRUST USD/CSW05 Oct 201131 Dec 2099 05 Oct 2011

0.030 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.03

0.03

STATE STREET BANK AND TRUST USD/CSW06 Oct 201131 Dec 2099 06 Oct 2011

0.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.34

0.34

STATE STREET BANK AND TRUST USD/CSW11 Oct 201131 Dec 2099 11 Oct 2011

2,516,445.190 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,516,445.19

2,516,445.19

STATE STREET BANK AND TRUST USD/CSW12 Oct 201131 Dec 2099 12 Oct 2011

254,996.620 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 254,996.62

254,996.62

STATE STREET BANK AND TRUST USD/CSW13 Oct 201131 Dec 2099 13 Oct 2011

993,486.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 993,486.27

993,486.27

STATE STREET BANK AND TRUST USD/CSW18 Oct 201131 Dec 2099 18 Oct 2011

522,392.300 0.00100.000000Local1.000000 0.00 0.00 522,392.30
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOSales Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 522,392.30

STATE STREET BANK AND TRUST USD/CSW19 Oct 201131 Dec 2099 19 Oct 2011

1,852.150 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,852.15

1,852.15

STATE STREET BANK AND TRUST USD/CSW20 Oct 201131 Dec 2099 20 Oct 2011

8,850.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,850.00

8,850.00

STATE STREET BANK AND TRUST USD/CSW24 Oct 201131 Dec 2099 24 Oct 2011

1,346,818.580 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,346,818.58

1,346,818.58

STATE STREET BANK AND TRUST USD/CSW26 Oct 201131 Dec 2099 26 Oct 2011

208,938.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 208,938.89

208,938.89

STATE STREET BANK AND TRUST USD/CSW28 Oct 201131 Dec 2099 28 Oct 2011

750,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 750,000.00

750,000.00

STATE STREET BANK AND TRUST USD/CSW31 Oct 201131 Dec 2099 31 Oct 2011

172,437.500 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 172,437.50

172,437.50
85749P9B9 Total

0.00 0.000.00 7,842,011.237,842,011.230 Local

0.00 0.00 0.00 7,842,011.23Base
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOSales Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.007,842,011.230 Local
0.00Base

0.00
0.00

0.00
0.00

7,842,011.23
7,842,011.23

US DOLLAR Total

CASH EQUIVALENTS  Total
7,842,011.230

Base 0.00 0.00 0.00 7,842,011.23

FIXED INCOME
US DOLLAR

EXCHANGE OFFER (NON CASH) USD/DTC014477AL7 ALERIS INTL INC 13 Oct 2011 17.625%   15 Feb 2018 14 Oct 2011

2,000,000.000 24,569.4497.756220Local1.000000
97.756220 24,569.44 0.00Base

0.00
0.00
0.00 1,955,124.40

1,955,124.40

CALLED BONDS USD/DTC125581FU7 CIT GROUP INC NEW 13 Oct 20117%   01 May 2014 13 Oct 2011

31,381.700 18.30101.999955Local1.000000
101.999955 18.30 0.00Base

0.00
0.00
0.00 32,009.32

32,009.32

EXCHANGE OFFER (NON CASH) USD/DTC147448AF1 CASELLA WASTE SYSTEMS IN 03 Oct 2011 17.75%   15 Feb 2019 04 Oct 2011

500,000.000 5,166.67100.000000Local1.000000
100.000000 5,166.67 0.00Base

0.00
0.00
0.00 500,000.00

500,000.00

EXCHANGE OFFER (NON CASH) USD/DTC23327BAC7 DJO FIN LLC/DJO FIN CORP 07 Oct 2011 49.75%   15 Oct 2017 11 Oct 2011

500,000.000 23,291.67101.785940Local1.000000
101.785940 23,291.67 0.00Base

0.00
0.00
0.00 508,929.70

508,929.70

EXCHANGE OFFER (NON CASH) USD/DTC25470XAD7 DISH DBS CORP 19 Oct 20116.75%   01 Jun 2021

500,000.000 15,375.0099.129008Local1.000000
99.129008 15,375.00 0.00Base

0.00
0.00
0.00 495,645.04

495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC19 Oct 2011 CANCEL

-500,000.000 -15,375.0099.129008Local1.000000
99.129008 -15,375.00 0.00Base

0.00
0.00
0.00 -495,645.04

-495,645.04
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOSales Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011

500,000.000 15,375.0099.129008Local1.000000
99.129008 15,375.00 0.00Base

0.00
0.00
0.00 495,645.04

495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 CANCEL

-500,000.000 -15,375.0099.129008Local1.000000
99.129008 -15,375.00 0.00Base

0.00
0.00
0.00 -495,645.04

-495,645.04

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 324 Oct 2011

500,000.000 15,562.5099.129008Local1.000000
99.129008 15,562.50 0.00Base

0.00
0.00
0.00 495,645.04

495,645.04
25470XAD7 Total

0.00 0.0015,562.50 495,645.04500,000.000 Local

15,562.50 0.00 0.00 495,645.04Base

CALLED BONDS USD/DTC255100AA7 DIVERSEY INC 31 Oct 20118.25%   15 Nov 2019 OPEN

175,000.000 6,697.39108.250000Local1.000000
108.250000 6,697.39 0.00Base

0.00
0.00
0.00 189,437.50

189,437.50

TENDER OFFER USD/DTC38470RAH4 GRAHAM PACK CO LP GPC 17 Oct 2011 38.25%   01 Jan 2017 20 Oct 2011

500,000.000 12,489.58101.000000Local1.000000
101.000000 12,489.58 0.00Base

0.00
0.00
0.00 505,000.00

505,000.00

TENDER OFFER USD/DTC38470RAK7 GRAHAM PACK CO LP/GPC 17 Oct 2011 38.25%   01 Oct 2018 20 Oct 2011

50,000.000 217.71101.000000Local1.000000
101.000000 217.71 0.00Base

0.00
0.00
0.00 50,500.00

50,500.00

WELLS FARGO SECURITIES LLC USD/DTC421933AH5 HEALTH MGMT ASSOC INC NEW 06 Oct 20116.125%   15 Apr 2016 12 Oct 2011

250,000.000 7,528.6596.500000Local1.000000
96.500000 7,528.65 0.00Base

0.00
0.00
0.00 241,250.00

241,250.00

EXCHANGE OFFER (NON CASH) USD/DTC50178TAA5 LYONDELL CHEMICAL COMPAN 17 Oct 2011 38%   01 Nov 2017 20 Oct 2011

626,000.000 23,092.44100.790099Local1.000000
100.790099 23,092.44 0.00Base

0.00
0.00
0.00 630,946.02

630,946.02
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOSales Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EXCHANGE OFFER (NON CASH) USD/DTC55303QAB6 MGM RESORTS INTL 28 Oct 201110%   01 Nov 2016 28 Oct 2011

750,000.000 36,875.0099.166896Local1.000000
99.166896 36,875.00 0.00Base

0.00
0.00
0.00 743,751.72

743,751.72

EXCHANGE OFFER (NON CASH) USD/DTC893647AN7 TRANSDIGM INC 15 Sep 20117.75%   15 Dec 2018 CANCEL

-2,000,000.000 -38,750.00101.847271Local1.000000
101.847271 -38,750.00 0.00Base

0.00
0.00
0.00 -2,036,945.42

-2,036,945.42

EXCHANGE OFFER (NON CASH) USD/DTC15 Sep 2011

2,000,000.000 38,750.00101.847271Local1.000000
101.847271 38,750.00 0.00Base

0.00
0.00
0.00 2,036,945.42

2,036,945.42

EXCHANGE OFFER (NON CASH) USD/DTC15 Sep 2011 CANCEL

-2,000,000.000 -38,750.00101.847271Local1.000000
101.847271 -38,750.00 0.00Base

0.00
0.00
0.00 -2,036,945.42

-2,036,945.42

EXCHANGE OFFER (NON CASH) USD/DTC15 Sep 2011 621 Sep 2011

1,750,000.000 33,906.25101.562995Local1.000000
101.562995 33,906.25 0.00Base

0.00
0.00
0.00 1,777,352.42

1,777,352.42
893647AN7 Total

0.00 0.00-4,843.75 -259,593.00-250,000.000 Local

-4,843.75 0.00 0.00 -259,593.00Base

CALLED BONDS USD/DTC94986EAA8 WELLS FARGO CAPITAL XIII 03 Oct 20117.7%   29 Dec 2049 03 Oct 2011

870,000.000 1,488.66100.000000Local1.000000
100.000000 1,488.66 0.00Base

0.00
0.00
0.00 870,000.00

870,000.00

152,154.266,502,381.700 Local
152,154.26Base

0.00
0.00

0.00
0.00

6,463,000.70
6,463,000.70

US DOLLAR Total

FIXED INCOME  Total
6,502,381.700

Base 152,154.26 0.00 0.00 6,463,000.70
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NJEJ
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCOSales Report by Report Date
PACIFIC INVESTMENT MGMT CO

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

14,305,011.930.000.00152,154.26

14,344,392.930

SALES Total

Base
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURAPurchase Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 03 Oct 20110.091% 31 Dec 2099 03 Oct 2011

388,739.670 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 388,739.67

388,739.67

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 04 Oct 20110.100% 31 Dec 2099 04 Oct 2011

1,016,390.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,016,390.70

1,016,390.70

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 05 Oct 20110.090% 31 Dec 2099 05 Oct 2011

1,077,935.760 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,077,935.76

1,077,935.76

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 06 Oct 20110.096% 31 Dec 2099 06 Oct 2011

347,688.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 347,688.28

347,688.28

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 07 Oct 20110.088% 31 Dec 2099 07 Oct 2011

18,178,851.730 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 18,178,851.73

18,178,851.73

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 20 Oct 20110.145% 31 Dec 2099 20 Oct 2011

54,906.600 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 54,906.60

54,906.60

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 31 Oct 20110.145% 31 Dec 2099 31 Oct 2011

763,460.430 0.00100.000000Local1.000000 0.00 0.00 763,460.43
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURAPurchase Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 763,460.43
85749P9B9 Total

0.00 0.000.00 21,827,973.1721,827,973.170 Local

0.00 0.00 0.00 21,827,973.17Base

0.0021,827,973.170 Local
0.00Base

0.00
0.00

0.00
0.00

21,827,973.17
21,827,973.17

US DOLLAR Total

CASH EQUIVALENTS  Total
21,827,973.170

Base 0.00 0.00 0.00 21,827,973.17

FIXED INCOME
US DOLLAR

MORGAN STANLEY CO INCORPORATED USD/DTC001020AA4 AE ESCROW CORP 05 Oct 20119.75%   15 Mar 2020 11 Oct 2011

150,000.000 325.0093.000000Local1.000000
93.000000 325.00 0.00Base

0.00
0.00
0.00 139,500.00

139,500.00

JPMORGAN SECURITIES INC USD/DTC00130HBR5 AES CORPORATION 06 Oct 20117.375%   01 Jul 2021 12 Oct 2011

500,000.000 11,984.3897.000000Local1.000000
97.000000 11,984.38 0.00Base

0.00
0.00
0.00 485,000.00

485,000.00

PERSHING LLC USD/DTC00439TAE7 ACCURIDE CORP 04 Oct 20119.5%   01 Aug 2018 07 Oct 2011

25,000.000 435.4290.500000Local1.000000
90.500000 435.42 0.00Base

0.00
0.00
0.00 22,625.00

22,625.00

J.P. MORGAN CLEARING CORP. USD/DTC06 Oct 2011 12 Oct 2011

50,000.000 936.8191.375000Local1.000000
91.375000 936.81 0.00Base

0.00
0.00
0.00 45,687.50

45,687.50
00439TAE7 Total

0.00 0.001,372.23 68,312.5075,000.000 Local

1,372.23 0.00 0.00 68,312.50Base
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EXCHANGE OFFER (NON CASH) USD/DTC014477AM5 ALERIS INTL INC 13 Oct 2011 17.625%   15 Feb 2018 14 Oct 2011

250,000.000 3,071.18100.000000Local1.000000
100.000000 3,071.18 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

GOLDMAN SACHS + CO USD/DTC02076XAB8 ALPHA NATURAL RESOURCES 06 Oct 20116%   01 Jun 2019 12 Oct 2011

175,000.000 3,820.8390.750000Local1.000000
90.750000 3,820.83 0.00Base

0.00
0.00
0.00 158,812.50

158,812.50

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC14 Oct 2011 19 Oct 2011

750,000.000 17,250.0097.000000Local1.000000
97.000000 17,250.00 0.00Base

0.00
0.00
0.00 727,500.00

727,500.00
02076XAB8 Total

0.00 0.0021,070.83 886,312.50925,000.000 Local

21,070.83 0.00 0.00 886,312.50Base

JPMORGAN SECURITIES INC USD/DTC023771R83 AMERICAN AIRLINES INC 06 Oct 20117.5%   15 Mar 2016 12 Oct 2011

50,000.000 281.2579.000000Local1.000000
79.000000 281.25 0.00Base

0.00
0.00
0.00 39,500.00

39,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC02377VAA0 AMER AIRLN PT TRS 11 2 20 Oct 20118.625%   15 Apr 2023 25 Oct 2011

25,000.000 125.7899.625000Local
25,000.000

1.000000
99.625000 125.78 0.00Base

0.00
0.00
0.00 24,906.25

24,906.25

JPMORGAN SECURITIES INC USD/DTC02406PAK6 AMERICAN AXLE + MFG INC 31 Oct 20117.75%   15 Nov 2019 OPEN

125,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,000.00

125,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC026874BS5 AMERICAN INTL GROUP 12 Oct 20115.816677%   15 May 2

100,000.000 3,451.6794.500000Local1.000000
94.500000 3,451.67 0.00Base

0.00
0.00
0.00 94,500.00

94,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC12 Oct 2011 CANCEL

-100,000.000 -3,451.6794.500000Local1.000000
94.500000 -3,451.67 0.00Base

0.00
0.00
0.00 -94,500.00

-94,500.00
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JPMORGAN SECURITIES INC USD/DTC25 Oct 2011 28 Oct 2011

50,000.000 1,850.7394.750000Local1.000000
94.750000 1,850.73 0.00Base

0.00
0.00
0.00 47,375.00

47,375.00

GOLDMAN SACHS + CO USD/DTC25 Oct 2011 28 Oct 2011

75,000.000 2,776.0995.000000Local1.000000
95.000000 2,776.09 0.00Base

0.00
0.00
0.00 71,250.00

71,250.00

CANTOR FITZGERALD & CO USD/DTC27 Oct 2011 OPEN

100,000.000 3,769.5898.250000Local1.000000
98.250000 3,769.58 0.00Base

0.00
0.00
0.00 98,250.00

98,250.00

JPMORGAN SECURITIES INC USD/DTC27 Oct 2011 OPEN

50,000.000 1,884.7997.500000Local1.000000
97.500000 1,884.79 0.00Base

0.00
0.00
0.00 48,750.00

48,750.00
026874BS5 Total

0.00 0.0010,281.19 265,625.00275,000.000 Local

10,281.19 0.00 0.00 265,625.00Base

JEFFERIES+ COMPANY INC USD/DTC038521AD2 ARAMARK CORP 05 Oct 20118.5%   01 Feb 2015 11 Oct 2011

50,000.000 826.39100.000000Local1.000000
100.000000 826.39 0.00Base

0.00
0.00
0.00 50,000.00

50,000.00

BARCLAYS CAPITAL INC. USD/DTC039380AD2 ARCH COAL INC 05 Oct 20117%   15 Jun 2019 11 Oct 2011

100,000.000 2,275.0092.000000Local1.000000
92.000000 2,275.00 0.00Base

0.00
0.00
0.00 92,000.00

92,000.00

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC05 Oct 2011 11 Oct 2011

100,000.000 2,275.0091.250000Local1.000000
91.250000 2,275.00 0.00Base

0.00
0.00
0.00 91,250.00

91,250.00

WELLS FARGO SECURITIES LLC USD/DTC05 Oct 2011 11 Oct 2011

100,000.000 2,275.0092.500000Local1.000000
92.500000 2,275.00 0.00Base

0.00
0.00
0.00 92,500.00

92,500.00
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BANK OF AMERICA SECURITIES LLC USD/DTC12 Oct 2011 17 Oct 2011

500,000.000 11,958.3397.500000Local1.000000
97.500000 11,958.33 0.00Base

0.00
0.00
0.00 487,500.00

487,500.00
039380AD2 Total

0.00 0.0018,783.33 763,250.00800,000.000 Local

18,783.33 0.00 0.00 763,250.00Base

BARCLAYS CAPITAL INC. USD/DTC039380AF7 ARCH COAL INC 06 Oct 20117.25%   15 Jun 2021 12 Oct 2011

500,000.000 11,881.9494.000000Local1.000000
94.000000 11,881.94 0.00Base

0.00
0.00
0.00 470,000.00

470,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC04878QAP8 ATLANTIC PWER CORP 26 Oct 20119%   15 Nov 2018 OPEN

175,000.000 0.0097.471000Local1.000000
97.471000 0.00 0.00Base

0.00
0.00
0.00 170,574.25

170,574.25

UBS SECURITIES LLC USD/DTC053499AE9 AVAYA INC 27 Oct 20119.75%   01 Nov 2015 OPEN

75,000.000 0.0089.500000Local1.000000
89.500000 0.00 0.00Base

0.00
0.00
0.00 67,125.00

67,125.00

DEUTSCHE BANK SECURITIES INC USD/DTC27 Oct 2011 OPEN

150,000.000 0.0090.125000Local1.000000
90.125000 0.00 0.00Base

0.00
0.00
0.00 135,187.50

135,187.50

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC27 Oct 2011 OPEN

125,000.000 0.0088.625000Local1.000000
88.625000 0.00 0.00Base

0.00
0.00
0.00 110,781.25

110,781.25
053499AE9 Total

0.00 0.000.00 313,093.75350,000.000 Local

0.00 0.00 0.00 313,093.75Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC053499AF6 AVAYA INC 25 Oct 201110.125%   01 Nov 201 28 Oct 2011

225,000.000 11,200.7886.500000Local1.000000
86.500000 11,200.78 0.00Base

0.00
0.00
0.00 194,625.00

194,625.00
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JPMORGAN SECURITIES INC USD/DTC053499AG4 AVAYA INC 05 Oct 20117%   01 Apr 2019 11 Oct 2011

150,000.000 291.6784.500000Local1.000000
84.500000 291.67 0.00Base

0.00
0.00
0.00 126,750.00

126,750.00

MORGAN STANLEY CO INCORPORATED USD/DTC06 Oct 2011 12 Oct 2011

75,000.000 160.4287.000000Local1.000000
87.000000 160.42 0.00Base

0.00
0.00
0.00 65,250.00

65,250.00
053499AG4 Total

0.00 0.00452.09 192,000.00225,000.000 Local

452.09 0.00 0.00 192,000.00Base

GOLDMAN SACHS + CO USD/DTC060505DR2 BANK OF AMERICA CORP 06 Oct 20118%   29 Dec 2049 12 Oct 2011

150,000.000 2,400.0083.250000Local1.000000
83.250000 2,400.00 0.00Base

0.00
0.00
0.00 124,875.00

124,875.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC19 Oct 2011 24 Oct 2011

75,000.000 1,400.0087.750000Local1.000000
87.750000 1,400.00 0.00Base

0.00
0.00
0.00 65,812.50

65,812.50
060505DR2 Total

0.00 0.003,800.00 190,687.50225,000.000 Local

3,800.00 0.00 0.00 190,687.50Base

BARCLAYS CAPITAL INC. USD/DTC07370UAA8 BEAGLE ACQUISITION CORP 14 Oct 201111%   31 Dec 2019 OPEN

250,000.000 0.00102.250000Local1.000000
102.250000 0.00 0.00Base

0.00
0.00
0.00 255,625.00

255,625.00

BARCLAYS CAPITAL INC. USD/DTC14 Oct 2011 OPEN

450,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 450,000.00

450,000.00

PERSHING LLC USD/DTC24 Oct 2011 OPEN

25,000.000 0.00103.000000Local1.000000
103.000000 0.00 0.00Base

0.00
0.00
0.00 25,750.00

25,750.00
07370UAA8 Total
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0.00 0.000.00 731,375.00725,000.000 Local

0.00 0.00 0.00 731,375.00Base

RBC CAPITAL MARKETS USD/DTC121579AF3 BURLINGTON COAT FACTORY 06 Oct 201110%   15 Feb 2019 12 Oct 2011

200,000.000 3,166.6782.500000Local1.000000
82.500000 3,166.67 0.00Base

0.00
0.00
0.00 165,000.00

165,000.00

JPMORGAN SECURITIES INC USD/DTC1248EPAU7 CCO HLDGS LLC/CAP CORP 06 Oct 20116.5%   30 Apr 2021 12 Oct 2011

500,000.000 13,722.2295.000000Local1.000000
95.000000 13,722.22 0.00Base

0.00
0.00
0.00 475,000.00

475,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC12516UAA3 CEMEX FINANCE LLC 24 Oct 20119.5%   14 Dec 2016 27 Oct 2011

100,000.000 3,509.7285.000000Local1.000000
85.000000 3,509.72 0.00Base

0.00
0.00
0.00 85,000.00

85,000.00

JPMORGAN SECURITIES INC USD/DTC126307AD9 CSC HOLDINGS LLC 31 Oct 20116.75%   15 Nov 2021 OPEN

400,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 400,000.00

400,000.00

IMPERIAL CAPITAL LLC USD/DTC131347BS4 CALPINE CORP 04 Oct 20117.875%   31 Jul 2020 07 Oct 2011

150,000.000 2,198.4494.500000Local1.000000
94.500000 2,198.44 0.00Base

0.00
0.00
0.00 141,750.00

141,750.00

BANK OF AMERICA SECURITIES LLC USD/DTC05 Oct 2011 11 Oct 2011

175,000.000 2,717.9795.500000Local1.000000
95.500000 2,717.97 0.00Base

0.00
0.00
0.00 167,125.00

167,125.00

UBS SECURITIES LLC USD/DTC05 Oct 2011 11 Oct 2011

175,000.000 2,717.9796.750000Local1.000000
96.750000 2,717.97 0.00Base

0.00
0.00
0.00 169,312.50

169,312.50
131347BS4 Total

0.00 0.007,634.38 478,187.50500,000.000 Local

7,634.38 0.00 0.00 478,187.50Base
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CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC131347BY1 CALPINE CORP 04 Oct 20117.785%   15 Jan 2023 07 Oct 2011

100,000.000 1,793.7592.500000Local1.000000
92.500000 1,793.75 0.00Base

0.00
0.00
0.00 92,500.00

92,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC151290AW3 CEMEX SAB DE CV 24 Oct 20119%   11 Jan 2018 27 Oct 2011

150,000.000 3,975.0079.000000Local1.000000
79.000000 3,975.00 0.00Base

0.00
0.00
0.00 118,500.00

118,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC27 Oct 2011 OPEN

125,000.000 3,437.5085.500000Local1.000000
85.500000 3,437.50 0.00Base

0.00
0.00
0.00 106,875.00

106,875.00
151290AW3 Total

0.00 0.007,412.50 225,375.00275,000.000 Local

7,412.50 0.00 0.00 225,375.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC165167CD7 CHESAPEAKE ENERGY CORP 18 Oct 20119.5%   15 Feb 2015 21 Oct 2011

125,000.000 2,177.08113.250000Local1.000000
113.250000 2,177.08 0.00Base

0.00
0.00
0.00 141,562.50

141,562.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC165167CG0 CHESAPEAKE ENERGY CORP 18 Oct 20116.125%   15 Feb 2021 21 Oct 2011

50,000.000 561.46103.750000Local1.000000
103.750000 561.46 0.00Base

0.00
0.00
0.00 51,875.00

51,875.00

BANK OF AMERICA SECURITIES LLC USD/DTC165258AA2 CHESAPEAKE OIL OP FIN 25 Oct 20116.625%   15 Nov 2019 28 Oct 2011

225,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 225,000.00

225,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC17004RAA8 CHIRON MERGER SUB INC 25 Oct 201110.5%   01 Nov 2018 OPEN

300,000.000 0.0098.198000Local1.000000
98.198000 0.00 0.00Base

0.00
0.00
0.00 294,594.00

294,594.00

OPPENHEIMER + CO. INC. USD/DTC26 Oct 2011 OPEN

75,000.000 0.0099.375000Local1.000000
99.375000 0.00 0.00Base

0.00
0.00
0.00 74,531.25

74,531.25
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RBC CAPITAL MARKETS USD/DTC26 Oct 2011 OPEN

50,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000.00

50,000.00

PERSHING LLC USD/DTC26 Oct 2011 OPEN

25,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000.00

25,000.00
17004RAA8 Total

0.00 0.000.00 444,125.25450,000.000 Local

0.00 0.00 0.00 444,125.25Base

RBC CAPITAL MARKETS USD/DTC171871AH9 CINCINNATI BELL INC NEW 05 Oct 20117%   15 Feb 2015 11 Oct 2011

100,000.000 1,088.8995.875000Local1.000000
95.875000 1,088.89 0.00Base

0.00
0.00
0.00 95,875.00

95,875.00

BANK OF AMERICA SECURITIES LLC USD/DTC171871AN6 CINCINNATI BELL INC 12 Oct 20118.375%   15 Oct 2020 17 Oct 2011

250,000.000 116.3295.750000Local1.000000
95.750000 116.32 0.00Base

0.00
0.00
0.00 239,375.00

239,375.00

BANK OF AMERICA SECURITIES LLC USD/DTC184502BG6 CLEAR CHANNEL COMMUNICAT 06 Oct 20119%   01 Mar 2021 12 Oct 2011

175,000.000 1,793.7578.750000Local1.000000
78.750000 1,793.75 0.00Base

0.00
0.00
0.00 137,812.50

137,812.50

GOLDMAN SACHS + CO USD/DTC18451QAD0 CLEAR CHANNEL WORLDWIDE 06 Oct 20119.25%   15 Dec 2017 12 Oct 2011

750,000.000 22,546.88103.000000Local1.000000
103.000000 22,546.88 0.00Base

0.00
0.00
0.00 772,500.00

772,500.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC18538TAA7 CLEARWIRE COMM/FINANCE 06 Oct 201112%   01 Dec 2015 12 Oct 2011

225,000.000 9,825.0080.000000Local1.000000
80.000000 9,825.00 0.00Base

0.00
0.00
0.00 180,000.00

180,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC06 Oct 2011 12 Oct 2011

350,000.000 15,283.3382.250000Local1.000000
82.250000 15,283.33 0.00Base

0.00
0.00
0.00 287,875.00

287,875.00
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BANK OF AMERICA SECURITIES LLC USD/DTC24 Oct 2011 27 Oct 2011

100,000.000 4,866.6782.500000Local1.000000
82.500000 4,866.67 0.00Base

0.00
0.00
0.00 82,500.00

82,500.00
18538TAA7 Total

0.00 0.0029,975.00 550,375.00675,000.000 Local

29,975.00 0.00 0.00 550,375.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC18538TAD1 CLEARWIRE COMM/FINANCE 21 Oct 201112%   01 Dec 2017 26 Oct 2011

100,000.000 4,833.3352.750000Local1.000000
52.750000 4,833.33 0.00Base

0.00
0.00
0.00 52,750.00

52,750.00

JPMORGAN SECURITIES INC USD/DTC23833NAG9 DAVE + BUSTERS INC SR NT 12 Oct 201111%   01 Jun 2018 17 Oct 2011

175,000.000 7,272.22100.000000Local1.000000
100.000000 7,272.22 0.00Base

0.00
0.00
0.00 175,000.00

175,000.00

EXCHANGE OFFER (NON CASH) USD/DTC25470XAE5 DISH DBS CORP 19 Oct 20116.75%   01 Jun 2021

175,000.000 5,381.2598.705005Local1.000000
98.705005 5,381.25 0.00Base

0.00
0.00
0.00 172,733.76

172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC19 Oct 2011 CANCEL

-175,000.000 -5,381.2598.705005Local1.000000
98.705005 -5,381.25 0.00Base

0.00
0.00
0.00 -172,733.76

-172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011

175,000.000 5,381.2598.705005Local1.000000
98.705005 5,381.25 0.00Base

0.00
0.00
0.00 172,733.76

172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 CANCEL

-175,000.000 -5,381.2598.705005Local1.000000
98.705005 -5,381.25 0.00Base

0.00
0.00
0.00 -172,733.76

-172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 324 Oct 2011

175,000.000 5,446.8898.705005Local1.000000
98.705005 5,446.88 0.00Base

0.00
0.00
0.00 172,733.76

172,733.76
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25470XAE5 Total

0.00 0.005,446.88 172,733.76175,000.000 Local

5,446.88 0.00 0.00 172,733.76Base

JPMORGAN SECURITIES INC USD/DTC256882AC5 DOLPHIN SUBSIDIARY II IN 04 Oct 20117.25%   15 Oct 2021 07 Oct 2011

75,000.000 60.4297.250000Local1.000000
97.250000 60.42 0.00Base

0.00
0.00
0.00 72,937.50

72,937.50

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC29276KAQ4 ENERGY XXI GULF COAST INC 07 Oct 20117.75%   15 Jun 2019 13 Oct 2011

500,000.000 12,701.3990.500000Local1.000000
90.500000 12,701.39 0.00Base

0.00
0.00
0.00 452,500.00

452,500.00

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC30251GAC1 FMG RESOURCES AUG 2006 06 Oct 20116.875%   01 Feb 2018 12 Oct 2011

75,000.000 1,016.9389.500000Local1.000000
89.500000 1,016.93 0.00Base

0.00
0.00
0.00 67,125.00

67,125.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC19 Oct 2011 24 Oct 2011

75,000.000 1,188.8094.000000Local1.000000
94.000000 1,188.80 0.00Base

0.00
0.00
0.00 70,500.00

70,500.00
30251GAC1 Total

0.00 0.002,205.73 137,625.00150,000.000 Local

2,205.73 0.00 0.00 137,625.00Base

JPMORGAN SECURITIES INC USD/DTC30251GAH0 FMG RESOURCES AUG 2006 25 Oct 20118.25%   01 Nov 2019 28 Oct 2011

200,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000.00

200,000.00

DEUTSCHE BANK SECURITIES INC USD/DTC319963AP9 FIRST DATA CORP 06 Oct 20119.875%   24 Sep 2015 12 Oct 2011

100,000.000 329.1780.000000Local1.000000
80.000000 329.17 0.00Base

0.00
0.00
0.00 80,000.00

80,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC345397VR1 FORD MTR CR CO 04 Oct 20115.75%   01 Feb 2021 07 Oct 2011

200,000.000 2,108.3398.250000Local1.000000
98.250000 2,108.33 0.00Base

0.00
0.00
0.00 196,500.00

196,500.00
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JPMORGAN SECURITIES INC USD/DTC345397VU4 FORD MOTOR CREDIT CO LLC 04 Oct 20115.875%   02 Aug 2021 07 Oct 2011

200,000.000 2,154.1798.500000Local1.000000
98.500000 2,154.17 0.00Base

0.00
0.00
0.00 197,000.00

197,000.00

RBC CAPITAL MARKETS USD/DTC35906AAK4 FRONTIER COMMUNICATIONS 04 Oct 20118.75%   15 Apr 2022 07 Oct 2011

100,000.000 4,180.5688.250000Local1.000000
88.250000 4,180.56 0.00Base

0.00
0.00
0.00 88,250.00

88,250.00

MORGAN STANLEY CO INCORPORATED USD/DTC37244DAF6 GENON ENERGY INC 04 Oct 20119.875%   15 Oct 2020 07 Oct 2011

25,000.000 1,179.5191.625000Local1.000000
91.625000 1,179.51 0.00Base

0.00
0.00
0.00 22,906.25

22,906.25

IMPERIAL CAPITAL LLC USD/DTC04 Oct 2011 07 Oct 2011

100,000.000 4,718.0692.000000Local1.000000
92.000000 4,718.06 0.00Base

0.00
0.00
0.00 92,000.00

92,000.00

JPMORGAN SECURITIES INC USD/DTC04 Oct 2011 07 Oct 2011

75,000.000 3,538.5494.500000Local1.000000
94.500000 3,538.54 0.00Base

0.00
0.00
0.00 70,875.00

70,875.00

BANK OF AMERICA SECURITIES LLC USD/DTC14 Oct 2011 19 Oct 2011

100,000.000 109.72100.500000Local1.000000
100.500000 109.72 0.00Base

0.00
0.00
0.00 100,500.00

100,500.00
37244DAF6 Total

0.00 0.009,545.83 286,281.25300,000.000 Local

9,545.83 0.00 0.00 286,281.25Base

RBC CAPITAL MARKETS USD/DTC403777AB1 GYMBOREE CORP 04 Oct 20119.125%   01 Dec 2018 07 Oct 2011

50,000.000 1,596.8869.500000Local1.000000
69.500000 1,596.88 0.00Base

0.00
0.00
0.00 34,750.00

34,750.00

RBC CAPITAL MARKETS USD/DTC04 Oct 2011 07 Oct 2011

75,000.000 2,395.3169.500000Local1.000000
69.500000 2,395.31 0.00Base

0.00
0.00
0.00 52,125.00

52,125.00
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BNP PARIBAS SECURITIES CORP./FIXED USD/DTC14 Oct 2011 19 Oct 2011

50,000.000 1,748.9677.000000Local1.000000
77.000000 1,748.96 0.00Base

0.00
0.00
0.00 38,500.00

38,500.00
403777AB1 Total

0.00 0.005,741.15 125,375.00175,000.000 Local

5,741.15 0.00 0.00 125,375.00Base

JPMORGAN SECURITIES INC USD/DTC404119BL2 HCA INC 04 Oct 20118%   01 Oct 2018 07 Oct 2011

50,000.000 44.4495.750000Local1.000000
95.750000 44.44 0.00Base

0.00
0.00
0.00 47,875.00

47,875.00

BANK OF AMERICA SECURITIES LLC USD/DTC404121AC9 HCA INC 04 Oct 20116.5%   15 Feb 2020 07 Oct 2011

100,000.000 1,191.6794.750000Local1.000000
94.750000 1,191.67 0.00Base

0.00
0.00
0.00 94,750.00

94,750.00

JPMORGAN SECURITIES INC USD/DTC04 Oct 2011 07 Oct 2011

100,000.000 1,191.6795.250000Local1.000000
95.250000 1,191.67 0.00Base

0.00
0.00
0.00 95,250.00

95,250.00
404121AC9 Total

0.00 0.002,383.34 190,000.00200,000.000 Local

2,383.34 0.00 0.00 190,000.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC404121AD7 HCA INC 06 Oct 20117.5%   15 Feb 2022 12 Oct 2011

750,000.000 11,093.7593.375000Local1.000000
93.375000 11,093.75 0.00Base

0.00
0.00
0.00 700,312.50

700,312.50

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC413627BM1 HARRAHS OPERATING CO INC 05 Oct 201110%   15 Dec 2018 11 Oct 2011

100,000.000 3,222.2260.750000Local1.000000
60.750000 3,222.22 0.00Base

0.00
0.00
0.00 60,750.00

60,750.00

BANK OF AMERICA SECURITIES LLC USD/DTC06 Oct 2011 12 Oct 2011

25,000.000 812.5063.750000Local1.000000
63.750000 812.50 0.00Base

0.00
0.00
0.00 15,937.50

15,937.50
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CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC06 Oct 2011 12 Oct 2011

75,000.000 2,437.5063.500000Local1.000000
63.500000 2,437.50 0.00Base

0.00
0.00
0.00 47,625.00

47,625.00

PERSHING LLC USD/DTC06 Oct 2011 12 Oct 2011

25,000.000 812.5063.250000Local1.000000
63.250000 812.50 0.00Base

0.00
0.00
0.00 15,812.50

15,812.50

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC06 Oct 2011 12 Oct 2011

75,000.000 2,437.5063.750000Local1.000000
63.750000 2,437.50 0.00Base

0.00
0.00
0.00 47,812.50

47,812.50

PERSHING LLC USD/DTC06 Oct 2011 12 Oct 2011

50,000.000 1,625.0064.625000Local1.000000
64.625000 1,625.00 0.00Base

0.00
0.00
0.00 32,312.50

32,312.50

BANK OF AMERICA SECURITIES LLC USD/DTC12 Oct 2011 17 Oct 2011

175,000.000 5,930.5669.250000Local1.000000
69.250000 5,930.56 0.00Base

0.00
0.00
0.00 121,187.50

121,187.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC20 Oct 2011 25 Oct 2011

200,000.000 7,222.2270.000000Local1.000000
70.000000 7,222.22 0.00Base

0.00
0.00
0.00 140,000.00

140,000.00

MORGAN STANLEY CO INCORPORATED USD/DTC27 Oct 2011 OPEN

75,000.000 2,833.3381.500000Local1.000000
81.500000 2,833.33 0.00Base

0.00
0.00
0.00 61,125.00

61,125.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC27 Oct 2011 OPEN

25,000.000 944.4480.750000Local1.000000
80.750000 944.44 0.00Base

0.00
0.00
0.00 20,187.50

20,187.50

JPMORGAN SECURITIES INC USD/DTC27 Oct 2011 OPEN

100,000.000 3,777.7882.000000Local1.000000
82.000000 3,777.78 0.00Base

0.00
0.00
0.00 82,000.00

82,000.00
413627BM1 Total
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0.00 0.0032,055.55 644,750.00925,000.000 Local

32,055.55 0.00 0.00 644,750.00Base

JEFFERIES+ COMPANY INC USD/DTC428303AJ0 HEXION US FIN/NOVA SOTI 21 Oct 20118.875%   01 Feb 2018 26 Oct 2011

50,000.000 1,047.7490.500000Local1.000000
90.500000 1,047.74 0.00Base

0.00
0.00
0.00 45,250.00

45,250.00

JEFFERIES+ COMPANY INC USD/DTC451102AH0 ICAHN ENTERPRISES FIN 06 Oct 20118%   15 Jan 2018 12 Oct 2011

500,000.000 9,666.6796.250000Local1.000000
96.250000 9,666.67 0.00Base

0.00
0.00
0.00 481,250.00

481,250.00

JEFFERIES+ COMPANY INC USD/DTC07 Oct 2011 13 Oct 2011

1,000,000.000 19,555.5697.000000Local1.000000
97.000000 19,555.56 0.00Base

0.00
0.00
0.00 970,000.00

970,000.00

JEFFERIES+ COMPANY INC USD/DTC12 Oct 2011 17 Oct 2011

500,000.000 10,222.2298.500000Local1.000000
98.500000 10,222.22 0.00Base

0.00
0.00
0.00 492,500.00

492,500.00
451102AH0 Total

0.00 0.0039,444.45 1,943,750.002,000,000.000 Local

39,444.45 0.00 0.00 1,943,750.00Base

MORGAN STANLEY CO INCORPORATED USD/DTC45661YAA8 INEOS GROUP HLDGS PLC 06 Oct 20118.5%   15 Feb 2016 12 Oct 2011

350,000.000 4,710.4271.000000Local1.000000
71.000000 4,710.42 0.00Base

0.00
0.00
0.00 248,500.00

248,500.00

MORGAN STANLEY CO INCORPORATED USD/DTC458204AH7 INTELSAT BERMUDA LTD 21 Oct 201111.25%   04 Feb 2017 26 Oct 2011

225,000.000 4,992.1997.250000Local1.000000
97.250000 4,992.19 0.00Base

0.00
0.00
0.00 218,812.50

218,812.50

BANK OF AMERICA SECURITIES LLC USD/DTC21 Oct 2011 26 Oct 2011

325,000.000 7,210.9497.750000Local1.000000
97.750000 7,210.94 0.00Base

0.00
0.00
0.00 317,687.50

317,687.50

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC21 Oct 2011 26 Oct 2011
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225,000.000 4,992.1997.500000Local1.000000
97.500000 4,992.19 0.00Base

0.00
0.00
0.00 219,375.00

219,375.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC21 Oct 2011 26 Oct 2011

275,000.000 6,101.5697.500000Local1.000000
97.500000 6,101.56 0.00Base

0.00
0.00
0.00 268,125.00

268,125.00
458204AH7 Total

0.00 0.0023,296.88 1,024,000.001,050,000.000 Local

23,296.88 0.00 0.00 1,024,000.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC45824TAA3 INTELSAT JACKSON HLDG 06 Oct 20117.25%   15 Oct 2020 12 Oct 2011

500,000.000 17,822.9292.500000Local1.000000
92.500000 17,822.92 0.00Base

0.00
0.00
0.00 462,500.00

462,500.00

RIDGE CLEARING & OUTSOURCING SOLUTI USD/DTC06 Oct 2011 12 Oct 2011

50,000.000 1,782.2992.500000Local1.000000
92.500000 1,782.29 0.00Base

0.00
0.00
0.00 46,250.00

46,250.00
45824TAA3 Total

0.00 0.0019,605.21 508,750.00550,000.000 Local

19,605.21 0.00 0.00 508,750.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC466112AC3 JBS USA LLC/JBS USA FIN INC 21 Oct 201111.625%   01 May 201 26 Oct 2011

50,000.000 2,825.52111.250000Local1.000000
111.250000 2,825.52 0.00Base

0.00
0.00
0.00 55,625.00

55,625.00

BANK OF AMERICA SECURITIES LLC USD/DTC466112AF6 JBS USA LLC/JBS USA FINA 21 Oct 20117.25%   01 Jun 2021 26 Oct 2011

75,000.000 2,250.5290.500000Local1.000000
90.500000 2,250.52 0.00Base

0.00
0.00
0.00 67,875.00

67,875.00

GOLDMAN SACHS + CO USD/DTC47009XAB5 JAGUAR LAND ROVER PLC 19 Oct 20118.125%   15 May 2021 24 Oct 2011

150,000.000 5,247.4093.250000Local1.000000
93.250000 5,247.40 0.00Base

0.00
0.00
0.00 139,875.00

139,875.00

DEUTSCHE BANK SECURITIES INC USD/DTC19 Oct 2011 24 Oct 2011
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150,000.000 5,247.4093.500000Local1.000000
93.500000 5,247.40 0.00Base

0.00
0.00
0.00 140,250.00

140,250.00
47009XAB5 Total

0.00 0.0010,494.80 280,125.00300,000.000 Local

10,494.80 0.00 0.00 280,125.00Base

EXCHANGE OFFER (NON CASH) USD/DTC470355AG3 JAMES RIVER COAL CO 13 Oct 2011 67.875%   01 Apr 2019 19 Oct 2011

375,000.000 984.38101.582384Local1.000000
101.582384 984.38 0.00Base

0.00
0.00
0.00 380,933.94

380,933.94

RBC CAPITAL MARKETS USD/DTC513075AS0 LAMAR MEDIA CORP 06 Oct 20116.625%   15 Aug 2015 12 Oct 2011

110,000.000 1,153.8595.500000Local1.000000
95.500000 1,153.85 0.00Base

0.00
0.00
0.00 105,050.00

105,050.00

BANK OF AMERICA SECURITIES LLC USD/DTC516807AA2 LAREDO PETROLEUM INC 12 Oct 20119.5%   15 Feb 2019 19 Oct 2011

375,000.000 6,333.33101.000000Local1.000000
101.000000 6,333.33 0.00Base

0.00
0.00
0.00 378,750.00

378,750.00

RBC CAPITAL MARKETS USD/DTC532776AU5 LIN TELEVISION CORP 06 Oct 20118.375%   15 Apr 2018 12 Oct 2011

86,000.000 3,541.2398.500000Local1.000000
98.500000 3,541.23 0.00Base

0.00
0.00
0.00 84,710.00

84,710.00

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC536022AC0 LINN ENERGY LLC/FINN CORP 06 Oct 20118.625%   15 Apr 2020 12 Oct 2011

500,000.000 21,203.13102.500000Local1.000000
102.500000 21,203.13 0.00Base

0.00
0.00
0.00 512,500.00

512,500.00

RBC CAPITAL MARKETS USD/DTC14 Oct 2011 19 Oct 2011

450,000.000 431.25105.625000Local1.000000
105.625000 431.25 0.00Base

0.00
0.00
0.00 475,312.50

475,312.50
536022AC0 Total

0.00 0.0021,634.38 987,812.50950,000.000 Local

21,634.38 0.00 0.00 987,812.50Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC549463AE7 LUCENT TECHNOLOGIES INC 05 Oct 20116.45%   15 Mar 2029 11 Oct 2011
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100,000.000 465.8379.750000Local1.000000
79.750000 465.83 0.00Base

0.00
0.00
0.00 79,750.00

79,750.00

BARCLAYS CAPITAL INC. USD/DTC55303QAB6 MGM RESORTS INTL 05 Oct 201110%   01 Nov 2016 11 Oct 2011

300,000.000 13,333.3390.750000Local1.000000
90.750000 13,333.33 0.00Base

0.00
0.00
0.00 272,250.00

272,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC21 Oct 2011 26 Oct 2011

325,000.000 15,798.61103.000000Local1.000000
103.000000 15,798.61 0.00Base

0.00
0.00
0.00 334,750.00

334,750.00
55303QAB6 Total

0.00 0.0029,131.94 607,000.00625,000.000 Local

29,131.94 0.00 0.00 607,000.00Base

EXCHANGE OFFER (NON CASH) USD/DTC55303QAC4 MGM RESORTS INTERNATIONAL 28 Oct 201110%   01 Nov 2016 28 Oct 2011

625,000.000 30,729.1797.156558Local1.000000
97.156558 30,729.17 0.00Base

0.00
0.00
0.00 607,228.49

607,228.49

UBS SECURITIES LLC USD/DTC56808RAB2 MARINA DISTRICT FINANCE 05 Oct 20119.5%   15 Oct 2015 11 Oct 2011

125,000.000 5,805.5687.500000Local1.000000
87.500000 5,805.56 0.00Base

0.00
0.00
0.00 109,375.00

109,375.00

CANTOR FITZGERALD & CO USD/DTC56808RAD8 MARINA DISTRICT FINANCE 05 Oct 20119.875%   15 Aug 2018 11 Oct 2011

75,000.000 1,152.0883.125000Local1.000000
83.125000 1,152.08 0.00Base

0.00
0.00
0.00 62,343.75

62,343.75

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC05 Oct 2011 11 Oct 2011

100,000.000 1,536.1184.000000Local1.000000
84.000000 1,536.11 0.00Base

0.00
0.00
0.00 84,000.00

84,000.00
56808RAD8 Total

0.00 0.002,688.19 146,343.75175,000.000 Local

2,688.19 0.00 0.00 146,343.75Base

BARCLAYS CAPITAL INC. USD/DTC570506AP0 MARKWEST ENERGY PART/FIN 25 Oct 20116.25%   15 Jun 2022 OPEN
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175,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,000.00

175,000.00

PERSHING LLC USD/DTC577743AA5 MAXIM CRANE WORKS LP 24 Oct 201112.25%   15 Apr 2015 27 Oct 2011

150,000.000 612.5089.250000Local1.000000
89.250000 612.50 0.00Base

0.00
0.00
0.00 133,875.00

133,875.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC579489AE5 MCCLATCHY CO 13 Oct 201111.5%   15 Feb 2017 18 Oct 2011

100,000.000 2,012.5094.000000Local1.000000
94.000000 2,012.50 0.00Base

0.00
0.00
0.00 94,000.00

94,000.00

RBC CAPITAL MARKETS USD/DTC13 Oct 2011 18 Oct 2011

100,000.000 2,012.5094.000000Local1.000000
94.000000 2,012.50 0.00Base

0.00
0.00
0.00 94,000.00

94,000.00
579489AE5 Total

0.00 0.004,025.00 188,000.00200,000.000 Local

4,025.00 0.00 0.00 188,000.00Base

DEUTSCHE BANK SECURITIES INC USD/DTC591709AK6 METROPCS WIRELESS INC 06 Oct 20117.875%   01 Sep 2018 12 Oct 2011

500,000.000 4,484.3897.500000Local1.000000
97.500000 4,484.38 0.00Base

0.00
0.00
0.00 487,500.00

487,500.00

JPMORGAN SECURITIES INC USD/DTC06 Oct 2011 12 Oct 2011

750,000.000 6,726.5696.500000Local1.000000
96.500000 6,726.56 0.00Base

0.00
0.00
0.00 723,750.00

723,750.00
591709AK6 Total

0.00 0.0011,210.94 1,211,250.001,250,000.000 Local

11,210.94 0.00 0.00 1,211,250.00Base

JEFFERIES+ COMPANY INC USD/DTC591709AL4 METROPCS WIRELESS INC 12 Oct 20116.625%   15 Nov 2020 17 Oct 2011

250,000.000 6,993.0691.125000Local1.000000
91.125000 6,993.06 0.00Base

0.00
0.00
0.00 227,812.50

227,812.50

EXCHANGE OFFER (NON CASH) USD/DTC644274AB8 NEW ENTERPRISE STONE + L 12 Oct 2011 111%   01 Sep 2018 13 Oct 2011
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300,000.000 3,758.3399.093146Local1.000000
99.093146 3,758.33 0.00Base

0.00
0.00
0.00 297,279.44

297,279.44

JPMORGAN SECURITIES INC USD/DTC670849AA6 OGX PETROLEO E GAS PARTI 12 Oct 20118.5%   01 Jun 2018 17 Oct 2011

200,000.000 6,327.7894.625000Local1.000000
94.625000 6,327.78 0.00Base

0.00
0.00
0.00 189,250.00

189,250.00

GOLDMAN SACHS + CO USD/DTC12 Oct 2011 17 Oct 2011

200,000.000 6,327.7894.750000Local1.000000
94.750000 6,327.78 0.00Base

0.00
0.00
0.00 189,500.00

189,500.00

JPMORGAN SECURITIES INC USD/DTC14 Oct 2011 19 Oct 2011

200,000.000 6,422.2296.875000Local1.000000
96.875000 6,422.22 0.00Base

0.00
0.00
0.00 193,750.00

193,750.00

GOLDMAN SACHS + CO USD/DTC14 Oct 2011 19 Oct 2011

200,000.000 6,422.2296.375000Local1.000000
96.375000 6,422.22 0.00Base

0.00
0.00
0.00 192,750.00

192,750.00

JPMORGAN SECURITIES INC USD/DTC14 Oct 2011 19 Oct 2011

200,000.000 6,422.2297.250000Local1.000000
97.250000 6,422.22 0.00Base

0.00
0.00
0.00 194,500.00

194,500.00
670849AA6 Total

0.00 0.0031,922.22 959,750.001,000,000.000 Local

31,922.22 0.00 0.00 959,750.00Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC67090FAD8 NUVEEN INVESTMENTS INC 06 Oct 201110.5%   15 Nov 2015 12 Oct 2011

150,000.000 6,431.2588.750000Local1.000000
88.750000 6,431.25 0.00Base

0.00
0.00
0.00 133,125.00

133,125.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC13 Oct 2011 18 Oct 2011

100,000.000 4,462.5091.750000Local1.000000
91.750000 4,462.50 0.00Base

0.00
0.00
0.00 91,750.00

91,750.00

PERSHING LLC USD/DTC25 Oct 2011 28 Oct 2011

300,000.000 14,262.5097.875000Local1.000000 0.00 0.00 293,625.00
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97.875000 14,262.50 0.00Base 0.00 293,625.00
67090FAD8 Total

0.00 0.0025,156.25 518,500.00550,000.000 Local

25,156.25 0.00 0.00 518,500.00Base

JPMORGAN SECURITIES INC USD/DTC674215AD0 OASIS PETROLEUM INC 27 Oct 20116.5%   01 Nov 2021 OPEN

325,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 325,000.00

325,000.00

PERSHING LLC USD/DTC676253AC1 OFFSHORE GROUP INVST TLD 20 Oct 201111.5%   01 Aug 2015 25 Oct 2011

100,000.000 2,683.33106.625000Local1.000000
106.625000 2,683.33 0.00Base

0.00
0.00
0.00 106,625.00

106,625.00

CREDIT AGRICOLE SECURITIES (USA) IN USD/DTC726505AK6 PLAINS EXPLORATION + PRO 13 Oct 20116.625%   01 May 2021 18 Oct 2011

40,000.000 1,464.86100.000000Local1.000000
100.000000 1,464.86 0.00Base

0.00
0.00
0.00 40,000.00

40,000.00

GOLDMAN SACHS + CO USD/DTC74959HAB4 REYNOLDS GRP ISS/REYNOLD 14 Oct 20119.875%   15 Aug 2019 19 Oct 2011

125,000.000 2,400.1793.500000Local1.000000
93.500000 2,400.17 0.00Base

0.00
0.00
0.00 116,875.00

116,875.00

PERSHING LLC USD/DTC14 Oct 2011 19 Oct 2011

125,000.000 2,400.1793.000000Local1.000000
93.000000 2,400.17 0.00Base

0.00
0.00
0.00 116,250.00

116,250.00
74959HAB4 Total

0.00 0.004,800.34 233,125.00250,000.000 Local

4,800.34 0.00 0.00 233,125.00Base

JPMORGAN SECURITIES INC USD/DTC75605EBC3 REALOGY CORP 17 Oct 20111%   15 Apr 2017 20 Oct 2011

50,000.000 79.8673.375000Local1.000000
73.375000 79.86 0.00Base

0.00
0.00
0.00 36,687.50

36,687.50

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC26 Oct 2011 31 Oct 2011

75,000.000 383.3378.500000Local1.000000 0.00 0.00 58,875.00
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78.500000 383.33 0.00Base 0.00 58,875.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC26 Oct 2011 31 Oct 2011

75,000.000 383.3378.500000Local1.000000
78.500000 383.33 0.00Base

0.00
0.00
0.00 58,875.00

58,875.00

JPMORGAN SECURITIES INC USD/DTC26 Oct 2011 31 Oct 2011

100,000.000 511.1178.375000Local1.000000
78.375000 511.11 0.00Base

0.00
0.00
0.00 78,375.00

78,375.00

MORGAN STANLEY CO INCORPORATED USD/DTC27 Oct 2011 OPEN

50,000.000 255.5682.000000Local1.000000
82.000000 255.56 0.00Base

0.00
0.00
0.00 41,000.00

41,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC27 Oct 2011 OPEN

50,000.000 255.5681.000000Local1.000000
81.000000 255.56 0.00Base

0.00
0.00
0.00 40,500.00

40,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC27 Oct 2011 OPEN

100,000.000 511.1182.500000Local1.000000
82.500000 511.11 0.00Base

0.00
0.00
0.00 82,500.00

82,500.00
75605EBC3 Total

0.00 0.002,379.86 396,812.50500,000.000 Local

2,379.86 0.00 0.00 396,812.50Base

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC75605EBU3 REALOGY CORP 14 Oct 20117.875%   15 Feb 2019 19 Oct 2011

150,000.000 2,100.0085.000000Local1.000000
85.000000 2,100.00 0.00Base

0.00
0.00
0.00 127,500.00

127,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC21 Oct 2011 26 Oct 2011

75,000.000 1,164.8486.000000Local1.000000
86.000000 1,164.84 0.00Base

0.00
0.00
0.00 64,500.00

64,500.00
75605EBU3 Total

0.00 0.003,264.84 192,000.00225,000.000 Local

3,264.84 0.00 0.00 192,000.00Base

Books Closed Prepared by State StreetPage 108



NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURAPurchase Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC767754BM5 RITE AID CORP 04 Oct 20118.625%   01 Mar 2015 07 Oct 2011

100,000.000 862.5084.500000Local1.000000
84.500000 862.50 0.00Base

0.00
0.00
0.00 84,500.00

84,500.00

RBC CAPITAL MARKETS USD/DTC767754BQ6 RITE AID CORP 04 Oct 20119.375%   15 Dec 2015 07 Oct 2011

50,000.000 1,458.3381.250000Local1.000000
81.250000 1,458.33 0.00Base

0.00
0.00
0.00 40,625.00

40,625.00

RBC CAPITAL MARKETS USD/DTC05 Oct 2011 11 Oct 2011

125,000.000 3,776.0482.000000Local1.000000
82.000000 3,776.04 0.00Base

0.00
0.00
0.00 102,500.00

102,500.00
767754BQ6 Total

0.00 0.005,234.37 143,125.00175,000.000 Local

5,234.37 0.00 0.00 143,125.00Base

JPMORGAN SECURITIES INC USD/DTC767754BT0 RITE AID CORP 05 Oct 20119.5%   15 Jun 2017 11 Oct 2011

150,000.000 4,591.6773.500000Local1.000000
73.500000 4,591.67 0.00Base

0.00
0.00
0.00 110,250.00

110,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC06 Oct 2011 12 Oct 2011

100,000.000 3,087.5077.250000Local1.000000
77.250000 3,087.50 0.00Base

0.00
0.00
0.00 77,250.00

77,250.00
767754BT0 Total

0.00 0.007,679.17 187,500.00250,000.000 Local

7,679.17 0.00 0.00 187,500.00Base

BANK OF AMERICA SECURITIES LLC USD/DTC78442FEJ3 SLM CORP 06 Oct 20118%   25 Mar 2020 12 Oct 2011

150,000.000 566.6798.000000Local1.000000
98.000000 566.67 0.00Base

0.00
0.00
0.00 147,000.00

147,000.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC82088KAA6 SHEA HOMES LP/FNDG CP 14 Oct 20118.625%   15 May 2019 19 Oct 2011

500,000.000 19,046.8886.500000Local1.000000
86.500000 19,046.88 0.00Base

0.00
0.00
0.00 432,500.00

432,500.00
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CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC835834AA0 SORENSON COMMUNICATIONS 06 Oct 201110.5%   01 Feb 2015 12 Oct 2011

100,000.000 2,070.8356.500000Local1.000000
56.500000 2,070.83 0.00Base

0.00
0.00
0.00 56,500.00

56,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC85171RAA2 SPRINGLEAF FINANCE CORP 14 Oct 20116.9%   15 Dec 2017 19 Oct 2011

150,000.000 3,565.0074.000000Local1.000000
74.000000 3,565.00 0.00Base

0.00
0.00
0.00 111,000.00

111,000.00

UBS SECURITIES LLC USD/DTC14 Oct 2011 19 Oct 2011

200,000.000 4,753.3374.000000Local1.000000
74.000000 4,753.33 0.00Base

0.00
0.00
0.00 148,000.00

148,000.00
85171RAA2 Total

0.00 0.008,318.33 259,000.00350,000.000 Local

8,318.33 0.00 0.00 259,000.00Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC852060AD4 SPRINT CAPITAL CORP 05 Oct 20116.875%   15 Nov 2028 11 Oct 2011

125,000.000 3,485.2474.000000Local1.000000
74.000000 3,485.24 0.00Base

0.00
0.00
0.00 92,500.00

92,500.00

GOLDMAN SACHS + CO USD/DTC852060AS1 SPRINT CAP CORP 14 Oct 20118.375%   15 Mar 2012 19 Oct 2011

500,000.000 3,954.86100.250000Local1.000000
100.250000 3,954.86 0.00Base

0.00
0.00
0.00 501,250.00

501,250.00

UBS SECURITIES LLC USD/DTC852060AT9 SPRINT CAP CORP 04 Oct 20118.75%   15 Mar 2032 07 Oct 2011

75,000.000 401.0479.000000Local1.000000
79.000000 401.04 0.00Base

0.00
0.00
0.00 59,250.00

59,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC04 Oct 2011 07 Oct 2011

125,000.000 668.4079.250000Local1.000000
79.250000 668.40 0.00Base

0.00
0.00
0.00 99,062.50

99,062.50

UBS SECURITIES LLC USD/DTC04 Oct 2011 07 Oct 2011

150,000.000 802.0880.500000Local1.000000
80.500000 802.08 0.00Base

0.00
0.00
0.00 120,750.00

120,750.00
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UBS SECURITIES LLC USD/DTC05 Oct 2011 11 Oct 2011

100,000.000 631.9481.750000Local1.000000
81.750000 631.94 0.00Base

0.00
0.00
0.00 81,750.00

81,750.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC05 Oct 2011 11 Oct 2011

100,000.000 631.9482.500000Local1.000000
82.500000 631.94 0.00Base

0.00
0.00
0.00 82,500.00

82,500.00

JPMORGAN SECURITIES INC USD/DTC05 Oct 2011 11 Oct 2011

225,000.000 1,421.8883.750000Local1.000000
83.750000 1,421.88 0.00Base

0.00
0.00
0.00 188,437.50

188,437.50

UBS SECURITIES LLC USD/DTC06 Oct 2011 12 Oct 2011

375,000.000 2,460.9486.250000Local1.000000
86.250000 2,460.94 0.00Base

0.00
0.00
0.00 323,437.50

323,437.50
852060AT9 Total

0.00 0.007,018.22 955,187.501,150,000.000 Local

7,018.22 0.00 0.00 955,187.50Base

MORGAN STANLEY CO INCORPORATED USD/DTC852061AF7 SPRINT NEXTEL CORP 03 Oct 20118.375%   15 Aug 2017 06 Oct 2011

125,000.000 1,483.0791.875000Local1.000000
91.875000 1,483.07 0.00Base

0.00
0.00
0.00 114,843.75

114,843.75

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC05 Oct 2011 11 Oct 2011

50,000.000 651.3991.375000Local1.000000
91.375000 651.39 0.00Base

0.00
0.00
0.00 45,687.50

45,687.50

JPMORGAN SECURITIES INC USD/DTC05 Oct 2011 11 Oct 2011

150,000.000 1,954.1791.750000Local1.000000
91.750000 1,954.17 0.00Base

0.00
0.00
0.00 137,625.00

137,625.00

RIDGE CLEARING & OUTSOURCING SOLUTI USD/DTC12 Oct 2011 17 Oct 2011

400,000.000 5,769.4491.750000Local1.000000
91.750000 5,769.44 0.00Base

0.00
0.00
0.00 367,000.00

367,000.00
852061AF7 Total
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0.00 0.009,858.07 665,156.25725,000.000 Local

9,858.07 0.00 0.00 665,156.25Base

JEFFERIES+ COMPANY INC USD/DTC85259TAB1 STALLION OILFIELD HLDNGS 04 Oct 201110.5%   15 Feb 2015 07 Oct 2011

75,000.000 1,137.5097.000000Local1.000000
97.000000 1,137.50 0.00Base

0.00
0.00
0.00 72,750.00

72,750.00

BANK OF AMERICA SECURITIES LLC USD/DTC85375CAX9 STANDARD PACIFIC CORP 05 Oct 20118.375%   15 May 2018 11 Oct 2011

100,000.000 3,396.5382.500000Local1.000000
82.500000 3,396.53 0.00Base

0.00
0.00
0.00 82,500.00

82,500.00

BANK OF AMERICA SECURITIES LLC USD/DTC12 Oct 2011 17 Oct 2011

500,000.000 17,680.5688.000000Local1.000000
88.000000 17,680.56 0.00Base

0.00
0.00
0.00 440,000.00

440,000.00
85375CAX9 Total

0.00 0.0021,077.09 522,500.00600,000.000 Local

21,077.09 0.00 0.00 522,500.00Base

PERSHING LLC USD/DTC870755AB1 SWIFT SERVICES HLDGS INC 14 Oct 201110%   15 Nov 2018 19 Oct 2011

200,000.000 8,555.5692.500000Local1.000000
92.500000 8,555.56 0.00Base

0.00
0.00
0.00 185,000.00

185,000.00

GOLDMAN SACHS + CO USD/DTC87255MAA8 TL ACQUISITIONS INC 06 Oct 201110.5%   15 Jan 2015 12 Oct 2011

75,000.000 1,903.1363.000000Local1.000000
63.000000 1,903.13 0.00Base

0.00
0.00
0.00 47,250.00

47,250.00

BANK OF AMERICA SECURITIES LLC USD/DTC14 Oct 2011 19 Oct 2011

175,000.000 4,797.9271.500000Local1.000000
71.500000 4,797.92 0.00Base

0.00
0.00
0.00 125,125.00

125,125.00
87255MAA8 Total

0.00 0.006,701.05 172,375.00250,000.000 Local

6,701.05 0.00 0.00 172,375.00Base

EXCHANGE OFFER (NON CASH) USD/DTC87263GAB9 TEXAS PETROCHEMICAL CORP 21 Oct 2011 38.25%   01 Oct 2017 24 Oct 2011
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175,000.000 802.0899.427771Local1.000000
99.427771 802.08 0.00Base

0.00
0.00
0.00 173,998.60

173,998.60

RBC CAPITAL MARKETS USD/DTC88033GBC3 TENET HEALTHCARE CORP 06 Oct 20119.25%   01 Feb 2015 12 Oct 2011

300,000.000 5,472.9298.875000Local1.000000
98.875000 5,472.92 0.00Base

0.00
0.00
0.00 296,625.00

296,625.00

JPMORGAN SECURITIES INC USD/DTC893342AC9 TRANS UNION LLC 19 Oct 201111.375%   15 Jun 201 24 Oct 2011

25,000.000 1,019.01110.125000Local1.000000
110.125000 1,019.01 0.00Base

0.00
0.00
0.00 27,531.25

27,531.25

BARCLAYS CAPITAL INC. USD/DTC89421EAB9 TRAVELPORT LLC 12 Oct 20119.875%   01 Sep 2014 17 Oct 2011

175,000.000 2,208.1662.000000Local1.000000
62.000000 2,208.16 0.00Base

0.00
0.00
0.00 108,500.00

108,500.00

PERSHING LLC USD/DTC92718WAB5 VIMPELCOM HLDGS 07 Oct 20117.504%   01 Mar 2022 13 Oct 2011

200,000.000 4,335.8283.125000Local1.000000
83.125000 4,335.82 0.00Base

0.00
0.00
0.00 166,250.00

166,250.00

JP MORGANCHASE BANK/HSBCSI USD/DTC12 Oct 2011 17 Oct 2011

200,000.000 4,502.5887.150000Local1.000000
87.150000 4,502.58 0.00Base

0.00
0.00
0.00 174,300.00

174,300.00
92718WAB5 Total

0.00 0.008,838.40 340,550.00400,000.000 Local

8,838.40 0.00 0.00 340,550.00Base

JEFFERIES+ COMPANY INC USD/DTC92831RAK8 VISKASE COS INC 12 Oct 20119.875%   15 Jan 2018 17 Oct 2011

250,000.000 6,309.03100.000000Local1.000000
100.000000 6,309.03 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC92839UAE7 VISTEON CORP 06 Oct 20116.75%   15 Apr 2019 12 Oct 2011

125,000.000 4,359.3890.000000Local1.000000
90.000000 4,359.38 0.00Base

0.00
0.00
0.00 112,500.00

112,500.00
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PERSHING LLC USD/DTC97314XAF1 WIND ACQUISITION FIN SA 14 Oct 20117.25%   15 Feb 2018 19 Oct 2011

200,000.000 6,202.7892.500000Local1.000000
92.500000 6,202.78 0.00Base

0.00
0.00
0.00 185,000.00

185,000.00

JPMORGAN SECURITIES INC USD/DTC97381WAT1 WINDSTREAM CORP 05 Oct 20117.75%   01 Oct 2021 11 Oct 2011

75,000.000 161.4695.250000Local1.000000
95.250000 161.46 0.00Base

0.00
0.00
0.00 71,437.50

71,437.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC983130AR6 WYNN LAS VEGAS LLC/CORP 05 Oct 20117.75%   15 Aug 2020 11 Oct 2011

125,000.000 1,506.94101.750000Local1.000000
101.750000 1,506.94 0.00Base

0.00
0.00
0.00 127,187.50

127,187.50

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC05 Oct 2011 11 Oct 2011

75,000.000 904.17102.000000Local1.000000
102.000000 904.17 0.00Base

0.00
0.00
0.00 76,500.00

76,500.00
983130AR6 Total

0.00 0.002,411.11 203,687.50200,000.000 Local

2,411.11 0.00 0.00 203,687.50Base

RBC CAPITAL MARKETS USD/DTC98375YAZ9 XM SATELLITE RADIO INC 05 Oct 20117.625%   01 Nov 2018 11 Oct 2011

50,000.000 1,694.4499.000000Local1.000000
99.000000 1,694.44 0.00Base

0.00
0.00
0.00 49,500.00

49,500.00

BARCLAYS CAPITAL INC. USD/DTC984211AB8 YCC HOLDINGS/YANKEE FINA 06 Oct 201110.25%   15 Feb 2016 12 Oct 2011

100,000.000 1,622.9283.000000Local1.000000
83.000000 1,622.92 0.00Base

0.00
0.00
0.00 83,000.00

83,000.00

744,194.2135,511,000.000 Local
744,194.2125,000.000 Base

0.00
0.00

0.00
0.00

32,804,246.23
32,804,246.23

US DOLLAR Total

FIXED INCOME  Total
35,511,000.000
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Units/Original Face

Comm Per Shr

25,000.000 Base 744,194.21 0.00 0.00 32,804,246.23

54,632,219.400.000.00744,194.21

57,338,973.170

25,000.000

PURCHASE Total

Base
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 11 Oct 20110.083% 31 Dec 2099 11 Oct 2011

3,003,647.080 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 3,003,647.08

3,003,647.08

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 12 Oct 20110.104% 31 Dec 2099 12 Oct 2011

8,935,540.830 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 8,935,540.83

8,935,540.83

STATE STREET BANK AND TRUST USD/CSW85749P9B9 STATE STR INSTL LIQUID RESVS 13 Oct 20110.088% 31 Dec 2099 13 Oct 2011

1,486,550.280 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,486,550.28

1,486,550.28

STATE STREET BANK AND TRUST USD/CSW14 Oct 201131 Dec 2099 14 Oct 2011

0.010 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 0.01

0.01

STATE STREET BANK AND TRUST USD/CSW17 Oct 201131 Dec 2099 17 Oct 2011

1,965,326.040 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,965,326.04

1,965,326.04

STATE STREET BANK AND TRUST USD/CSW18 Oct 201131 Dec 2099 18 Oct 2011

207,531.110 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 207,531.11

207,531.11

STATE STREET BANK AND TRUST USD/CSW19 Oct 201131 Dec 2099 19 Oct 2011

3,681,410.210 0.00100.000000Local1.000000 0.00 0.00 3,681,410.21

Books Closed Prepared by State StreetPage 116



NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 3,681,410.21

STATE STREET BANK AND TRUST USD/CSW21 Oct 201131 Dec 2099 21 Oct 2011

196,176.060 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 196,176.06

196,176.06

STATE STREET BANK AND TRUST USD/CSW24 Oct 201131 Dec 2099 24 Oct 2011

458,071.360 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 458,071.36

458,071.36

STATE STREET BANK AND TRUST USD/CSW25 Oct 201131 Dec 2099 25 Oct 2011

251,091.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 251,091.74

251,091.74

STATE STREET BANK AND TRUST USD/CSW26 Oct 201131 Dec 2099 26 Oct 2011

1,681,317.650 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,681,317.65

1,681,317.65

STATE STREET BANK AND TRUST USD/CSW27 Oct 201131 Dec 2099 27 Oct 2011

432,838.890 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 432,838.89

432,838.89

STATE STREET BANK AND TRUST USD/CSW28 Oct 201131 Dec 2099 28 Oct 2011

162,550.340 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 162,550.34

162,550.34
85749P9B9 Total

0.00 0.000.00 22,462,051.6022,462,051.600 Local

0.00 0.00 0.00 22,462,051.60Base

Books Closed Prepared by State StreetPage 117



NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0022,462,051.600 Local
0.00Base

0.00
0.00

0.00
0.00

22,462,051.60
22,462,051.60

US DOLLAR Total

CASH EQUIVALENTS  Total
22,462,051.600

Base 0.00 0.00 0.00 22,462,051.60

FIXED INCOME
US DOLLAR

BANK OF AMERICA SECURITIES LLC USD/DTC00130HBR5 AES CORPORATION 26 Oct 20117.375%   01 Jul 2021 31 Oct 2011

500,000.000 13,930.56105.375000Local1.000000
105.375000 13,930.56 0.00Base

0.00
0.00
0.00 526,875.00

526,875.00

EXCHANGE OFFER (NON CASH) USD/DTC014477AL7 ALERIS INTL INC 13 Oct 2011 17.625%   15 Feb 2018 14 Oct 2011

250,000.000 3,071.18100.000000Local1.000000
100.000000 3,071.18 0.00Base

0.00
0.00
0.00 250,000.00

250,000.00

JPMORGAN SECURITIES INC USD/DTC026874BS5 AMERICAN INTL GROUP 06 Oct 20115.816677%   15 May 2 12 Oct 2011

50,000.000 1,669.0687.750000Local1.000000
87.750000 1,669.06 0.00Base

0.00
0.00
0.00 43,875.00

43,875.00

JPMORGAN SECURITIES INC USD/DTC039380AF7 ARCH COAL INC 25 Oct 20117.25%   15 Jun 2021 28 Oct 2011

275,000.000 7,421.18103.750000Local1.000000
103.750000 7,421.18 0.00Base

0.00
0.00
0.00 285,312.50

285,312.50

CALLED BONDS USD/DTC125581FU7 CIT GROUP INC NEW 13 Oct 20117%   01 May 2014 13 Oct 2011

26,399.110 15.39102.000029Local1.000000
102.000029 15.39 0.00Base

0.00
0.00
0.00 26,927.10

26,927.10

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC131347BS4 CALPINE CORP 27 Oct 20117.875%   31 Jul 2020 OPEN

100,000.000 1,990.63107.000000Local1.000000
107.000000 1,990.63 0.00Base

0.00
0.00
0.00 107,000.00

107,000.00
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC27 Oct 2011 OPEN

105,000.000 2,090.16107.250000Local1.000000
107.250000 2,090.16 0.00Base

0.00
0.00
0.00 112,612.50

112,612.50
131347BS4 Total

0.00 0.004,080.79 219,612.50205,000.000 Local

4,080.79 0.00 0.00 219,612.50Base

BANK OF AMERICA SECURITIES LLC USD/DTC15672WAA2 CEQUEL COM HLDG I/CAP CP 12 Oct 20118.625%   15 Nov 2017 17 Oct 2011

60,000.000 2,185.00104.000000Local1.000000
104.000000 2,185.00 0.00Base

0.00
0.00
0.00 62,400.00

62,400.00

BANK OF AMERICA SECURITIES LLC USD/DTC12 Oct 2011 17 Oct 2011

75,000.000 2,731.25104.250000Local1.000000
104.250000 2,731.25 0.00Base

0.00
0.00
0.00 78,187.50

78,187.50

BANK OF AMERICA SECURITIES LLC USD/DTC12 Oct 2011 17 Oct 2011

290,000.000 10,560.83104.250000Local1.000000
104.250000 10,560.83 0.00Base

0.00
0.00
0.00 302,325.00

302,325.00
15672WAA2 Total

0.00 0.0015,477.08 442,912.50425,000.000 Local

15,477.08 0.00 0.00 442,912.50Base

RBC CAPITAL MARKETS USD/DTC171871AH9 CINCINNATI BELL INC NEW 26 Oct 20117%   15 Feb 2015 31 Oct 2011

100,000.000 1,477.78101.000000Local1.000000
101.000000 1,477.78 0.00Base

0.00
0.00
0.00 101,000.00

101,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC184502BE1 CLEAR CHANNEL COMMUNICATIONS 20 Oct 201111%   01 Aug 2016 25 Oct 2011

25,000.000 641.6758.500000Local1.000000
58.500000 641.67 0.00Base

0.00
0.00
0.00 14,625.00

14,625.00

MORGAN STANLEY CO INCORPORATED USD/DTC20 Oct 2011 25 Oct 2011

25,000.000 641.6758.250000Local1.000000
58.250000 641.67 0.00Base

0.00
0.00
0.00 14,562.50

14,562.50
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

184502BE1 Total

0.00 0.001,283.34 29,187.5050,000.000 Local

1,283.34 0.00 0.00 29,187.50Base

UBS SECURITIES LLC USD/DTC18538TAA7 CLEARWIRE COMM/FINANCE 07 Oct 201112%   01 Dec 2015 13 Oct 2011

50,000.000 2,200.0070.000000Local1.000000
70.000000 2,200.00 0.00Base

0.00
0.00
0.00 35,000.00

35,000.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC07 Oct 2011 13 Oct 2011

50,000.000 2,200.0069.500000Local1.000000
69.500000 2,200.00 0.00Base

0.00
0.00
0.00 34,750.00

34,750.00

PERSHING LLC USD/DTC07 Oct 2011 13 Oct 2011

50,000.000 2,200.0071.000000Local1.000000
71.000000 2,200.00 0.00Base

0.00
0.00
0.00 35,500.00

35,500.00
18538TAA7 Total

0.00 0.006,600.00 105,250.00150,000.000 Local

6,600.00 0.00 0.00 105,250.00Base

EXCHANGE OFFER (NON CASH) USD/DTC25470XAD7 DISH DBS CORP 19 Oct 20116.75%   01 Jun 2021

175,000.000 5,381.2598.705005Local1.000000
98.705005 5,381.25 0.00Base

0.00
0.00
0.00 172,733.76

172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC19 Oct 2011 CANCEL

-175,000.000 -5,381.2598.705005Local1.000000
98.705005 -5,381.25 0.00Base

0.00
0.00
0.00 -172,733.76

-172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011

175,000.000 5,381.2598.705005Local1.000000
98.705005 5,381.25 0.00Base

0.00
0.00
0.00 172,733.76

172,733.76

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 CANCEL

-175,000.000 -5,381.2598.705005Local1.000000
98.705005 -5,381.25 0.00Base

0.00
0.00
0.00 -172,733.76

-172,733.76
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EXCHANGE OFFER (NON CASH) USD/DTC21 Oct 2011 324 Oct 2011

175,000.000 5,446.8898.705005Local1.000000
98.705005 5,446.88 0.00Base

0.00
0.00
0.00 172,733.76

172,733.76
25470XAD7 Total

0.00 0.005,446.88 172,733.76175,000.000 Local

5,446.88 0.00 0.00 172,733.76Base

MORGAN STANLEY CO INCORPORATED USD/DTC256882AC5 DOLPHIN SUBSIDIARY II IN 06 Oct 20117.25%   15 Oct 2021 12 Oct 2011

75,000.000 135.94100.500000Local1.000000
100.500000 135.94 0.00Base

0.00
0.00
0.00 75,375.00

75,375.00

BANK OF AMERICA SECURITIES LLC USD/DTC364760AK4 GAP INC/THE 14 Oct 20115.95%   12 Apr 2021 19 Oct 2011

200,000.000 231.3991.500000Local1.000000
91.500000 231.39 0.00Base

0.00
0.00
0.00 183,000.00

183,000.00

TENDER OFFER USD/DTC37990VAC9 GLOBAL AVIATION HLDG INC 24 Oct 2011 1614%   15 Aug 2013 OPEN

445.000 13.15100.000000Local1.000000
100.000000 13.15 0.00Base

0.00
0.00
0.00 445.00

445.00

GOLDMAN SACHS + CO USD/DTC404119BL2 HCA INC 27 Oct 20118%   01 Oct 2018 OPEN

125,000.000 777.78105.000000Local1.000000
105.000000 777.78 0.00Base

0.00
0.00
0.00 131,250.00

131,250.00

MORGAN STANLEY CO INCORPORATED USD/DTC413627BL3 HARRAHS OPER INC 27 Oct 201111.25%   01 Jun 2017 OPEN

100,000.000 4,687.50109.125000Local1.000000
109.125000 4,687.50 0.00Base

0.00
0.00
0.00 109,125.00

109,125.00

BANK OF AMERICA SECURITIES LLC USD/DTC446413AA4 HUNTINGTON INGALLS INDUS 14 Oct 20116.875%   15 Mar 2018 19 Oct 2011

250,000.000 1,623.2696.750000Local1.000000
96.750000 1,623.26 0.00Base

0.00
0.00
0.00 241,875.00

241,875.00

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC45661YAA8 INEOS GROUP HLDGS PLC 13 Oct 20118.5%   15 Feb 2016 18 Oct 2011

150,000.000 2,231.2578.000000Local1.000000 0.00 0.00 117,000.00
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

78.000000 2,231.25 0.00Base 0.00 117,000.00

BANK OF AMERICA SECURITIES LLC USD/DTC45824TAD7 INTELSAT JACKSON HLDG 12 Oct 20117.25%   01 Apr 2019 17 Oct 2011

500,000.000 1,611.1198.250000Local1.000000
98.250000 1,611.11 0.00Base

0.00
0.00
0.00 491,250.00

491,250.00

EXCHANGE OFFER (NON CASH) USD/DTC470357AA2 JAMES RIVER ESCROW INC 13 Oct 2011 67.875%   01 Apr 2019 19 Oct 2011

375,000.000 984.38101.582384Local1.000000
101.582384 984.38 0.00Base

0.00
0.00
0.00 380,933.94

380,933.94

EXCHANGE OFFER (NON CASH) USD/DTC55303QAB6 MGM RESORTS INTL 28 Oct 201110%   01 Nov 2016 28 Oct 2011

625,000.000 30,729.1797.156558Local1.000000
97.156558 30,729.17 0.00Base

0.00
0.00
0.00 607,228.49

607,228.49

EXCHANGE OFFER (NON CASH) USD/DTC644274AA0 NEW ENTERPRISE STONE + L 12 Oct 2011 111%   01 Sep 2018 13 Oct 2011

300,000.000 3,758.3399.093146Local1.000000
99.093146 3,758.33 0.00Base

0.00
0.00
0.00 297,279.44

297,279.44

DEUTSCHE BANK SECURITIES INC USD/DTC651715AD6 NEWPAGE CORP 04 Oct 201110%   01 May 2012 07 Oct 2011

25,000.000 0.008.000000Local1.000000
8.000000 0.00 0.00Base

0.00
0.00
0.00 2,000.00

2,000.00

PERSHING LLC USD/DTC04 Oct 2011 07 Oct 2011

25,000.000 0.008.500000Local1.000000
8.500000 0.00 0.00Base

0.00
0.00
0.00 2,125.00

2,125.00
651715AD6 Total

0.00 0.000.00 4,125.0050,000.000 Local

0.00 0.00 0.00 4,125.00Base

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC67000XAM8 NOVELIS INC 25 Oct 20118.75%   15 Dec 2020 28 Oct 2011

400,000.000 12,930.56109.250000Local1.000000
109.250000 12,930.56 0.00Base

0.00
0.00
0.00 437,000.00

437,000.00

JPMORGAN SECURITIES INC USD/DTC716016AC4 PETCO ANIMAL SUPPLIES IN 03 Oct 20119.25%   01 Dec 2018 06 Oct 2011
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

375,000.000 12,044.27100.250000Local1.000000
100.250000 12,044.27 0.00Base

0.00
0.00
0.00 375,937.50

375,937.50

BANK OF AMERICA SECURITIES LLC USD/DTC716495AL0 PETROHAWK ENERGY CORP 26 Oct 20117.25%   15 Aug 2018 31 Oct 2011

250,000.000 3,826.39114.000000Local1.000000
114.000000 3,826.39 0.00Base

0.00
0.00
0.00 285,000.00

285,000.00

JPMORGAN CHASE BANK/GREENWICH CAPIT USD/DTC767754BM5 RITE AID CORP 17 Oct 20118.625%   01 Mar 2015 20 Oct 2011

100,000.000 1,173.9690.500000Local1.000000
90.500000 1,173.96 0.00Base

0.00
0.00
0.00 90,500.00

90,500.00

CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC800907AQ0 SANMINA SCI CORP 03 Oct 20117%   15 May 2019 06 Oct 2011

75,000.000 2,129.1787.000000Local1.000000
87.000000 2,129.17 0.00Base

0.00
0.00
0.00 65,250.00

65,250.00

JPMORGAN SECURITIES INC USD/DTC81211KAR1 SEALED AIR CORP 14 Oct 20118.375%   15 Sep 2021 19 Oct 2011

225,000.000 837.50105.250000Local1.000000
105.250000 837.50 0.00Base

0.00
0.00
0.00 236,812.50

236,812.50

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC852060AS1 SPRINT CAP CORP 27 Oct 20118.375%   15 Mar 2012 OPEN

500,000.000 5,350.69100.750000Local1.000000
100.750000 5,350.69 0.00Base

0.00
0.00
0.00 503,750.00

503,750.00

BANK OF AMERICA SECURITIES LLC USD/DTC852060AT9 SPRINT CAP CORP 14 Oct 20118.75%   15 Mar 2032 19 Oct 2011

50,000.000 413.1985.000000Local1.000000
85.000000 413.19 0.00Base

0.00
0.00
0.00 42,500.00

42,500.00

JPMORGAN SECURITIES INC USD/DTC14 Oct 2011 19 Oct 2011

75,000.000 619.7984.875000Local1.000000
84.875000 619.79 0.00Base

0.00
0.00
0.00 63,656.25

63,656.25
852060AT9 Total

0.00 0.001,032.98 106,156.25125,000.000 Local

1,032.98 0.00 0.00 106,156.25Base
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NJEL
October 31, 2011

FUND:
View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURASales Report by Report Date
NOMURA ASSET MANAGEMENT U.S.A.

Base Currency: USD - US DOLLAR

October 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EXCHANGE OFFER (NON CASH) USD/DTC87263GAA1 TPC GROUP LLC 21 Oct 2011 38.25%   01 Oct 2017 24 Oct 2011

175,000.000 802.0899.427771Local1.000000
99.427771 802.08 0.00Base

0.00
0.00
0.00 173,998.60

173,998.60

PERSHING LLC USD/DTC911365AW4 UNITED RENTALS NORTH AMER INC 25 Oct 20118.375%   15 Sep 2020 28 Oct 2011

150,000.000 1,500.52103.500000Local1.000000
103.500000 1,500.52 0.00Base

0.00
0.00
0.00 155,250.00

155,250.00

JEFFERIES+ COMPANY INC USD/DTC983130AR6 WYNN LAS VEGAS LLC/CORP 21 Oct 20117.75%   15 Aug 2020 26 Oct 2011

200,000.000 3,056.94109.500000Local1.000000
109.500000 3,056.94 0.00Base

0.00
0.00
0.00 219,000.00

219,000.00

151,941.567,531,844.110 Local
151,941.56Base

0.00
0.00

0.00
0.00

7,491,227.58
7,491,227.58

US DOLLAR Total

FIXED INCOME  Total
7,531,844.110

Base 151,941.56 0.00 0.00 7,491,227.58

29,953,279.180.000.00151,941.56

29,993,895.710

SALES Total

Base

Books Closed Prepared by State StreetPage 124



Purchase and Sales by Report Date COMMON B TIPS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBQFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
25,967,500.000 Local

1TRADES:

95,261.21Base

0CANCELS:

0.00
0.00 0.00

0.0025,000,000.000
28,661,528.12
28,661,528.12

95,261.21

US DOLLAR  Total
25,967,500.000

1TRADES:
0CANCELS:

Base
Local

95,261.21 0.00
0.00

0.00
0.00

28,661,528.12
28,661,528.1295,261.21

25,000,000.000

25,967,500.000

SALES Total

TRADES:
0CANCELS:

0.000.00

25,000,000.000

28,661,528.12Base 95,261.21

1

Page 125 Books Closed Prepared by State Street



Purchase and Sales by Report Date COMMON B BANK LOAN FUNDS
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBYFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
163,809,869.450 Local

14TRADES:

757,828.29Base

2CANCELS:

0.00
0.00 0.00

0.0010,066,971.000
168,995,574.78
168,995,574.78

757,828.29

US DOLLAR  Total
163,809,869.450

14TRADES:
2CANCELS:

Base
Local

757,828.29 0.00
0.00

0.00
0.00

168,995,574.78
168,995,574.78757,828.29

10,066,971.000

163,809,869.450

PURCHASE Total

TRADES:
2CANCELS:

0.000.00

10,066,971.000

168,995,574.78Base 757,828.29

14
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Purchase and Sales by Report Date COMMON B HIGH GRADE
NJ DIVISION OF INVESTMENT

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJBYFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
1,277,178,254.630 Local

149TRADES:

14,129,404.91Base

1CANCELS:

0.00
0.00 0.00

0.0012,090,000.000
1,408,917,095.72
1,408,917,095.72

14,129,404.91

US DOLLAR  Total
1,277,178,254.630

149TRADES:
1CANCELS:

Base
Local

14,129,404.91 0.00
0.00

0.00
0.00

1,408,917,095.72
1,408,917,095.7214,129,404.91

12,090,000.000

1,277,178,254.630

SALES Total

TRADES:
1CANCELS:

0.000.00

12,090,000.000

1,408,917,095.72Base 14,129,404.91

149
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Purchase Report by Report Date COMMON B MID GRADE LOGAN
CLIENT MANAGED

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDFFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
31,564,621.010 Local

3TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
31,564,621.01
31,564,621.01

0.00

FIXED INCOME
36,492,750.000 Local

72TRADES:

687,615.71Base

0CANCELS:

0.00
0.00 0.00

0.00
37,165,761.25
37,165,761.25

687,615.71

US DOLLAR  Total
68,057,371.010

75TRADES:
1CANCELS:

Base
Local

687,615.71 0.00
0.00

0.00
0.00

68,730,382.26
68,730,382.26687,615.71

68,057,371.010

PURCHASE Total

TRADES:
1CANCELS:

0.000.00 68,730,382.26Base 687,615.71

75
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Sales Report by Report Date COMMON B MID GRADE LOGAN
CLIENT MANAGED

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
33,201,856.010 Local

18TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
33,201,856.01
33,201,856.01

0.00

FIXED INCOME
5,590,000.000 Local

11TRADES:

85,473.08Base

0CANCELS:

0.00
0.00 0.00

0.00565,000.000
5,803,356.25
5,803,356.25

85,473.08

US DOLLAR  Total
38,791,856.010

29TRADES:
0CANCELS:

Base
Local

85,473.08 0.00
0.00

0.00
0.00

39,005,212.26
39,005,212.2685,473.08

565,000.000

38,791,856.010

SALES Total

TRADES:
0CANCELS:

0.000.00

565,000.000

39,005,212.26Base 85,473.08

29
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Purchase Report by Report Date COMMON B HIGH YIELD
CLIENT MANAGED

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDGFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
30,125,000.000 Local

15TRADES:

219,433.17Base

0CANCELS:

0.00
0.00 0.00

0.00
31,044,220.00
31,044,220.00

219,433.17

US DOLLAR  Total
30,125,000.000

15TRADES:
0CANCELS:

Base
Local

219,433.17 0.00
0.00

0.00
0.00

31,044,220.00
31,044,220.00219,433.17

30,125,000.000

PURCHASE Total

TRADES:
0CANCELS:

0.000.00 31,044,220.00Base 219,433.17

15

Page 131 Books Closed Prepared by State Street



Sales Report by Report Date COMMON B HIGH YIELD
CLIENT MANAGED

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
34,000,000.000 Local

22TRADES:

259,510.13Base

0CANCELS:

0.00
0.00 0.00

0.00
35,067,760.00
35,067,760.00

259,510.13

US DOLLAR  Total
34,000,000.000

22TRADES:
0CANCELS:

Base
Local

259,510.13 0.00
0.00

0.00
0.00

35,067,760.00
35,067,760.00259,510.13

34,000,000.000

SALES Total

TRADES:
0CANCELS:

0.000.00 35,067,760.00Base 259,510.13

22
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Purchase Report by Report Date COMMON B US TREASURIES
CLIENT MANAGED

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDMFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
25,000,000.000 Local

1TRADES:

106,827.45Base

0CANCELS:

0.00
0.00 0.00

0.00
24,639,748.44
24,639,748.44

106,827.45

US DOLLAR  Total
25,000,000.000

1TRADES:
0CANCELS:

Base
Local

106,827.45 0.00
0.00

0.00
0.00

24,639,748.44
24,639,748.44106,827.45

25,000,000.000

PURCHASE Total

TRADES:
0CANCELS:

0.000.00 24,639,748.44Base 106,827.45

1

Page 133 Books Closed Prepared by State Street



Sales Report by Report Date COMMON B US TREASURIES
CLIENT MANAGED

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJDMFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

FIXED INCOME
100,000,000.000 Local

3TRADES:

1,002,717.39Base

0CANCELS:

0.00
0.00 0.00

0.00
139,491,787.50
139,491,787.50

1,002,717.39

US DOLLAR  Total
100,000,000.000

3TRADES:
0CANCELS:

Base
Local

1,002,717.39 0.00
0.00

0.00
0.00

139,491,787.50
139,491,787.501,002,717.39

100,000,000.000

SALES Total

TRADES:
0CANCELS:

0.000.00 139,491,787.50Base 1,002,717.39

3
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Purchase Report by Report Date COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEGFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1,202,099.670 Local

8TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,202,099.67
1,202,099.67

0.00

EQUITY
136,462.680 Local

4TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,762.16
2,762.16

0.00

FIXED INCOME
5,363,636.000 Local

24TRADES:

93,295.52Base

0CANCELS:

0.00
0.00 0.00

0.00
5,371,715.07
5,371,715.07

93,295.52

US DOLLAR  Total
6,702,198.350

36TRADES:
0CANCELS:

Base
Local

93,295.52 0.00
0.00

0.00
0.00

6,576,576.90
6,576,576.9093,295.52

6,702,198.350

PURCHASE Total

TRADES:
0CANCELS:

0.000.00 6,576,576.90Base 93,295.52

36
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Sales Report by Report Date COMMON B HIGH YIELD LOGAN
LOGAN CIRCLE PARTNERS, L.P.

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEGFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
1,808,495.390 Local

8TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
1,808,495.39
1,808,495.39

0.00

FIXED INCOME
4,710,000.000 Local

19TRADES:

101,406.76Base

0CANCELS:

0.00
0.00 0.00

0.00
4,567,483.15
4,567,483.15

101,406.76

US DOLLAR  Total
6,518,495.390

27TRADES:
0CANCELS:

Base
Local

101,406.76 0.00
0.00

0.00
0.00

6,375,978.54
6,375,978.54101,406.76

6,518,495.390

SALES Total

TRADES:
0CANCELS:

0.000.00 6,375,978.54Base 101,406.76

27
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Purchase Report by Report Date COMMON B HIGH YIELD POST
POST ADVISORY GROUP, LLC

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEHFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
3,426,117.060 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
3,426,117.06
3,426,117.06

0.00

FIXED INCOME
6,585,273.000 Local

21TRADES:

115,386.63Base

3CANCELS:

0.00
0.00 0.00

0.00
6,530,096.75
6,530,096.75

115,386.63

US DOLLAR  Total
10,011,390.060

28TRADES:
3CANCELS:

Base
Local

115,386.63 0.00
0.00

0.00
0.00

9,956,213.81
9,956,213.81115,386.63

10,011,390.060

PURCHASE Total

TRADES:
3CANCELS:

0.000.00 9,956,213.81Base 115,386.63

28
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Sales Report by Report Date COMMON B HIGH YIELD POST
POST ADVISORY GROUP, LLC

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEHFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
4,976,618.480 Local

9TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
4,976,618.48
4,976,618.48

0.00

FIXED INCOME
6,485,609.840 Local

27TRADES:

151,378.08Base

0CANCELS:

0.00
0.00 0.00

0.00200,000.000
5,757,403.60
5,757,403.60

151,378.08

US DOLLAR  Total
11,462,228.320

36TRADES:
0CANCELS:

Base
Local

151,378.08 0.00
0.00

0.00
0.00

10,734,022.08
10,734,022.08151,378.08

200,000.000

11,462,228.320

SALES Total

TRADES:
0CANCELS:

0.000.00

200,000.000

10,734,022.08Base 151,378.08

36

Page 138 Books Closed Prepared by State Street



Purchase Report by Report Date COMMON B HIGH YIELD PIMCO
PACIFIC INVESTMENT MGMT CO

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEJFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
2,370,805.150 Local

6TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
2,370,805.15
2,370,805.15

0.00

FIXED INCOME
11,799,322.000 Local

30TRADES:

286,578.22Base

7CANCELS:

0.00
0.00 0.00

0.00
11,625,750.88
11,625,750.88

286,578.22

US DOLLAR  Total
14,170,127.150

36TRADES:
7CANCELS:

Base
Local

286,578.22 0.00
0.00

0.00
0.00

13,996,556.03
13,996,556.03286,578.22

14,170,127.150

PURCHASE Total

TRADES:
7CANCELS:

0.000.00 13,996,556.03Base 286,578.22

36
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Sales Report by Report Date COMMON B HIGH YIELD PIMCO
PACIFIC INVESTMENT MGMT CO

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJEJFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
7,842,011.230 Local

13TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
7,842,011.23
7,842,011.23

0.00

FIXED INCOME
6,502,381.700 Local

16TRADES:

152,154.26Base

4CANCELS:

0.00
0.00 0.00

0.00
6,463,000.70
6,463,000.70

152,154.26

US DOLLAR  Total
14,344,392.930

29TRADES:
4CANCELS:

Base
Local

152,154.26 0.00
0.00

0.00
0.00

14,305,011.93
14,305,011.93152,154.26

14,344,392.930

SALES Total

TRADES:
4CANCELS:

0.000.00 14,305,011.93Base 152,154.26

29
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Purchase Report by Report Date COMMON B HIGH YIELD NOMURA
NOMURA ASSET MANAGEMENT U.S.A.

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJELFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
21,827,973.170 Local

7TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
21,827,973.17
21,827,973.17

0.00

FIXED INCOME
35,511,000.000 Local

194TRADES:

744,194.21Base

3CANCELS:

0.00
0.00 0.00

0.0025,000.000
32,804,246.23
32,804,246.23

744,194.21

US DOLLAR  Total
57,338,973.170

201TRADES:
3CANCELS:

Base
Local

744,194.21 0.00
0.00

0.00
0.00

54,632,219.40
54,632,219.40744,194.21

25,000.000

57,338,973.170

PURCHASE Total

TRADES:
3CANCELS:

0.000.00

25,000.000

54,632,219.40Base 744,194.21

201
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Sales Report by Report Date COMMON B HIGH YIELD NOMURA
NOMURA ASSET MANAGEMENT U.S.A.

November 9, 2011View Date:to

Currency Summary

October 31, 2011October 1, 2011

NJELFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
22,462,051.600 Local

13TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
22,462,051.60
22,462,051.60

0.00

FIXED INCOME
7,531,844.110 Local

44TRADES:

151,941.56Base

2CANCELS:

0.00
0.00 0.00

0.00
7,491,227.58
7,491,227.58

151,941.56

US DOLLAR  Total
29,993,895.710

57TRADES:
2CANCELS:

Base
Local

151,941.56 0.00
0.00

0.00
0.00

29,953,279.18
29,953,279.18151,941.56

29,993,895.710

SALES Total

TRADES:
2CANCELS:

0.000.00 29,953,279.18Base 151,941.56

57
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B TIPS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJBQFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

FIXED INCOME

95,261.2125,967,500.000

1TRADES:

0CANCELS:

25,000,000.000

0.00 28,661,528.12Base 0.00

SALES Total
25,967,500.000

25,000,000.000

95,261.21

TRADES: 1

CANCELS: 0

0.00 0.00 28,661,528.12Base
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Purchase and Sales by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B BANK LOAN FUNDS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJBXFUND:

Base Currency: USD - USD

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

******** No Activity for This Fund ********

Page 144 Prepared by State Street



Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH GRADE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJBYFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

FIXED INCOME

757,828.29163,809,869.450

14TRADES:

2CANCELS:

10,066,971.000

0.00 168,995,574.78Base 0.00

PURCHASE Total
163,809,869.450

10,066,971.000

757,828.29

TRADES: 14

CANCELS: 2

0.00 0.00 168,995,574.78Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH GRADE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJBYFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

FIXED INCOME

14,129,404.911,277,178,254.630

149TRADES:

1CANCELS:

12,090,000.000

0.00 1,408,917,095.72Base 0.00

SALES Total
1,277,178,254.630

12,090,000.000

14,129,404.91

TRADES: 149

CANCELS: 1

0.00 0.00 1,408,917,095.72Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B MID GRADE LOGAN

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJDFFUND:

Base Currency: USD - US DOLLAR

CLIENT MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.0031,564,621.010

3TRADES:

1CANCELS:

0.00 31,564,621.01Base 0.00

FIXED INCOME

687,615.7136,492,750.000

72TRADES:

0CANCELS:

0.00 37,165,761.25Base 0.00

PURCHASE Total
68,057,371.010 687,615.71

TRADES: 75

CANCELS: 1

0.00 0.00 68,730,382.26Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B MID GRADE LOGAN

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDFFUND:

Base Currency: USD - US DOLLAR

CLIENT MANAGED

Shares/Par/Contracts

CASH EQUIVALENTS

0.0033,201,856.010

18TRADES:

0CANCELS:

0.00 33,201,856.01Base 0.00

FIXED INCOME

85,473.085,590,000.000

11TRADES:

0CANCELS:

565,000.000

0.00 5,803,356.25Base 0.00

SALES Total
38,791,856.010

565,000.000

85,473.08

TRADES: 29

CANCELS: 0

0.00 0.00 39,005,212.26Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJDGFUND:

Base Currency: USD - US DOLLAR

CLIENT MANAGED

Shares/Par/Contracts

FIXED INCOME

219,433.1730,125,000.000

15TRADES:

0CANCELS:

0.00 31,044,220.00Base 0.00

PURCHASE Total
30,125,000.000 219,433.17

TRADES: 15

CANCELS: 0

0.00 0.00 31,044,220.00Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDGFUND:

Base Currency: USD - US DOLLAR

CLIENT MANAGED

Shares/Par/Contracts

FIXED INCOME

259,510.1334,000,000.000

22TRADES:

0CANCELS:

0.00 35,067,760.00Base 0.00

SALES Total
34,000,000.000 259,510.13

TRADES: 22

CANCELS: 0

0.00 0.00 35,067,760.00Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B US TREASURIES

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJDMFUND:

Base Currency: USD - US DOLLAR

CLIENT MANAGED

Shares/Par/Contracts

FIXED INCOME

106,827.4525,000,000.000

1TRADES:

0CANCELS:

0.00 24,639,748.44Base 0.00

PURCHASE Total
25,000,000.000 106,827.45

TRADES: 1

CANCELS: 0

0.00 0.00 24,639,748.44Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B US TREASURIES

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJDMFUND:

Base Currency: USD - US DOLLAR

CLIENT MANAGED

Shares/Par/Contracts

FIXED INCOME

1,002,717.39100,000,000.000

3TRADES:

0CANCELS:

0.00 139,491,787.50Base 0.00

SALES Total
100,000,000.000 1,002,717.39

TRADES: 3

CANCELS: 0

0.00 0.00 139,491,787.50Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD LOGAN

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJEGFUND:

Base Currency: USD - US DOLLAR

LOGAN CIRCLE PARTNERS, L.P.

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,202,099.670

8TRADES:

0CANCELS:

0.00 1,202,099.67Base 0.00

EQUITY

0.00136,462.680

4TRADES:

0CANCELS:

0.00 2,762.16Base 0.00

FIXED INCOME

93,295.525,363,636.000

24TRADES:

0CANCELS:

0.00 5,371,715.07Base 0.00

PURCHASE Total
6,702,198.350 93,295.52

TRADES: 36

CANCELS: 0

0.00 0.00 6,576,576.90Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD LOGAN

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJEGFUND:

Base Currency: USD - US DOLLAR

LOGAN CIRCLE PARTNERS, L.P.

Shares/Par/Contracts

CASH EQUIVALENTS

0.001,808,495.390

8TRADES:

0CANCELS:

0.00 1,808,495.39Base 0.00

FIXED INCOME

101,406.764,710,000.000

19TRADES:

0CANCELS:

0.00 4,567,483.15Base 0.00

SALES Total
6,518,495.390 101,406.76

TRADES: 27

CANCELS: 0

0.00 0.00 6,375,978.54Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD POST

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJEHFUND:

Base Currency: USD - US DOLLAR

POST ADVISORY GROUP, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.003,426,117.060

7TRADES:

0CANCELS:

0.00 3,426,117.06Base 0.00

FIXED INCOME

115,386.636,585,273.000

21TRADES:

3CANCELS:

0.00 6,530,096.75Base 0.00

PURCHASE Total
10,011,390.060 115,386.63

TRADES: 28

CANCELS: 3

0.00 0.00 9,956,213.81Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD POST

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJEHFUND:

Base Currency: USD - US DOLLAR

POST ADVISORY GROUP, LLC

Shares/Par/Contracts

CASH EQUIVALENTS

0.004,976,618.480

9TRADES:

0CANCELS:

0.00 4,976,618.48Base 0.00

FIXED INCOME

151,378.086,485,609.840

27TRADES:

0CANCELS:

200,000.000

0.00 5,757,403.60Base 0.00

SALES Total
11,462,228.320

200,000.000

151,378.08

TRADES: 36

CANCELS: 0

0.00 0.00 10,734,022.08Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCO

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJEJFUND:

Base Currency: USD - US DOLLAR

PACIFIC INVESTMENT MGMT CO

Shares/Par/Contracts

CASH EQUIVALENTS

0.002,370,805.150

6TRADES:

0CANCELS:

0.00 2,370,805.15Base 0.00

FIXED INCOME

286,578.2211,799,322.000

30TRADES:

7CANCELS:

0.00 11,625,750.88Base 0.00

PURCHASE Total
14,170,127.150 286,578.22

TRADES: 36

CANCELS: 7

0.00 0.00 13,996,556.03Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD PIMCO

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJEJFUND:

Base Currency: USD - US DOLLAR

PACIFIC INVESTMENT MGMT CO

Shares/Par/Contracts

CASH EQUIVALENTS

0.007,842,011.230

13TRADES:

0CANCELS:

0.00 7,842,011.23Base 0.00

FIXED INCOME

152,154.266,502,381.700

16TRADES:

4CANCELS:

0.00 6,463,000.70Base 0.00

SALES Total
14,344,392.930 152,154.26

TRADES: 29

CANCELS: 4

0.00 0.00 14,305,011.93Base
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Purchase Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURA

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

October 31, 2011October 1, 2011

NJELFUND:

Base Currency: USD - US DOLLAR

NOMURA ASSET MANAGEMENT U.S.A.

Shares/Par/Contracts

CASH EQUIVALENTS

0.0021,827,973.170

7TRADES:

0CANCELS:

0.00 21,827,973.17Base 0.00

FIXED INCOME

744,194.2135,511,000.000

194TRADES:

3CANCELS:

25,000.000

0.00 32,804,246.23Base 0.00

PURCHASE Total
57,338,973.170

25,000.000

744,194.21

TRADES: 201

CANCELS: 3

0.00 0.00 54,632,219.40Base
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Sales Report by Report Date

Fund Summary

View Date:to November 9, 2011

COMMON B HIGH YIELD NOMURA

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

October 31, 2011October 1, 2011

NJELFUND:

Base Currency: USD - US DOLLAR

NOMURA ASSET MANAGEMENT U.S.A.

Shares/Par/Contracts

CASH EQUIVALENTS

0.0022,462,051.600

13TRADES:

0CANCELS:

0.00 22,462,051.60Base 0.00

FIXED INCOME

151,941.567,531,844.110

44TRADES:

2CANCELS:

0.00 7,491,227.58Base 0.00

SALES Total
29,993,895.710 151,941.56

TRADES: 57

CANCELS: 2

0.00 0.00 29,953,279.18Base
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